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Annual Statement for the year 2016 of the Safe Auto Insurance 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@@SUIY SECUMHES.......vvureerereireiieiieiseisseiseiseeseeseeseeissssessessssssssiens | eessnesnnees 7,629,783 | ..o 25 | e 7,629,783 | oo | e 7,629,783 | .....ccoove. 25
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES........cvrrererrirnerrereeenssnssssssseesses | sresesssssssssssssssssessenes | sonsseseneens 0.0 [ e | e | e (0 [ 0.0
1.22 Issued by U.S. government sponsored agencCi€s..........o.eevererrerneeniens | covvvireienns 755,369 | ..covunan 0.2 | e 755,369 | .oocvevvireieieisnieiienns | e 755,369 | ..oovunnn 0.2
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUIIHIES)......vverveceriercieiet et enssntenes | sensesisneas 700,000 | ..ccooneen. 0.2 | oo 700,000 |[.ooueveeveerierincrinene | e 700,000 | ..ccoonen. 0.2
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............ccoeveeies | ovivivines 5247271 | ............. 17 | 5,247,271 | oo | e 5247271 | .o 1.7
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations 14,148,572 14,148,572 14,148,572
1.43 Revenue and assessment obligations.............cccoeeeviereneeeviiesieeenees | eveevenns 61,290,497 61,290,497 61,290,497
1.44 Industrial development and similar obligations...............cccoeveveieiveccnicens | v 3,647,326 | ..o 1.2 | o 3,647,326 | ...cooeereeeeeereees | e, 3,647,326
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............cccoeeveveerreneseeseeeerieieeees | evvevieeenns 7,584,143 | ............. 24 | e, 7,584,143 | .o | e, 7,584,143 | ............. 24
1.512 Issued or guaranteed by FNMA and FHLMC............ccocoorinminninnis | covreennne 23,668,193 | ....cccoenue. YA — 23,668,193 | ... | s 23,668,193 | .....cccoooue. 7.6
1513 AlLOtNE ..ottt stess s sssensns | svsessssesssessnsssssnnsans | sssessesenes 0.0 [ [ e | e 0 [ oo 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........cccooe | covvnrenns 7,227,596 | .....cooo.... 2.3 | 7,227,596 | .oooverveererrerneinnsniins | cevreeresinnenns 7,227,596 | ............. 2.3
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiN€ 1.5271.........cuvieirieeieieesseieieis | oo | cveesssnnens 0.0 [ oo | e | e (01 IO 0.0
1,523 All OtNEI ..ottt snsssssensns | sressanennes 5,847,031 | .....o..... 19 | s 5,847,031 | oo | ceereereninnins 5,847,031 | oo 19
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). . .vvovveerirc ittt ssssnsass | ciesinns 59,672,521 59,672,521 | ..ovverrenrineineiineis | v 59,672,521
2.2 Unaffiliated non-U.S. securities (including Canada ..7,285,983 7,285,983 |.... 7,285,983
2.3 Affiliated SECUMLIES. ......cverreeereecriecieieieeeieessseessessisenesssnissesenesssssnenes | envnsnennensessssnnenneninns | erveenennnens0000 | [ | s 0
3. Equity interests:
3.1 Investments in MULUAI FUNDS..........cocvuiuriieiiiieeseseseseseseseines | ereseees 38,453,790 | ........... 124 | . 38,453,790 |...vvvrrrniineineineins | v 38,453,790 | ........... 124
3.2 Preferred stocks:
321 AFFIEEE. ... oottt | sbesieeisei e | i 0.0 [ [ e | e (I 0.0
3.22 UNAffili@ted.......eereereeceeeeeeeeieere ettt sses st entenes | sesesenssneean 678,410 | .covvene 0.2 | v B78,410 | .ovoeeeeeerercireireins | e 678,410 | ..ccoouvn. 0.2
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfIIEA. ...ttt ns | entene sttt entenis | eeseseenea 0.0 [ o [ e | e [V IO 0.0
3.32 UNffili@ted........ccoverereerierieiireis i | enesnees 10,173,125 | c.ovveneen. 33 | 10,173,125 | oo | e 10,173,125 | c.ovveneen. 3.3
3.4 Other equity securities:
341 AFFIBEE. ..ottt | sbeniees e | i 0.0 [ oo e | s 0 [ oo 0.0
342 UNAffilidted........c.ovoeeieei ettt | e 689,500 | ............. 0.2 | oo 689,500 | ...oovveveriiriinriinnies | e 689,500 | ............. 0.2
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

.......... 14,451,031
.......... 12,403,132

.............. 14,451,031
.............. 12,403,132

.......... 28,029,898 | ...........9.0
.......................................... 0.0
............... 900,000 | ............0.3
.......................................... 0.0

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

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

............. 0.0
.......... 14,451,031 | .........47
.......... 12,403,132 | ............4.0
........ 310,494,584 | .........100.0

........ 310,494,584

............ 310,494,584
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Annual Statement for the year 2016 of the Safe Auto Insurance 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 29,543,148

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 175,610 175,610

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13. ...t e
3.2 Totals, Part 3, COIUMN 1. ...t e 0

4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen

5. Deduct amounts received on disposals, Part 3, COIUMN 15...........cciiiiiiieisees sttt b bbb

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 0
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 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt 788,860

8.2 Totals, Part 3, COIUMN ...ttt 788,860
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 28,929,897
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 28,929,897

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, December 31 of prior year

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 0

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 0

4. Accrual of discount

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbb

52 Totals, Part 3, Column 8..........ccccveiririninnirneiresrsesssss e "W 0 SRR R 0
Total gain (loss) on disposals, Part 3, Column 18........cc.ccccoevvvvecrververnrernn J . N » SRR

© ® N o

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 0

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 0

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 0

12, TOtal VAIUGLON GlIOWANCE........coueveeiriisieie sttt st s st st s s8££ R AR bbb n bt

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 0

14, Deduct total NONAAMIEA AMOUNLS.........ccceviericieiieiseie sttt R bR Rt s st

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 0
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Annual Statement for the year 2016 of the Safe Auto Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 Of PHIOM YEAT.........coiuiiieicieieieie ettt bbbttt bbb s bbbt bs s 7,398,818

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 3,712,329 3,712,329

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, COIMN 13... ..ottt bbb 1,352,614
5.2 Totals, Part 3, COIUMN O......ouuiiuiiiiiicieeiie ettt bbb 1,352,614

Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes

Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e

Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st

© o N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17......oieeieiierieie sttt
9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt 0

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15, ...ttt r 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 12,463,761

12. Deduct total NONAAMILEEA GMOUNLS...........cccoiueieieieesitecee ettt bbbt bbb bt s s bbb b b st b e e s e bbb st b b s et s st nss st 60,629

13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 12,403,132

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 253,182,987

Cost of bonds and stocks acqUIred, Part 3, COIUMN 7...........cocuiuieieiccee ettt bbbttt bbb bbbttt 72,985,349

ACCTUAL OF QISCOUNL. ...ttt sttt et st bbb s s b s bbb s s s b s s s 442 b s bt s s bbb s bbb bbb st s st ns st 57,295

L

Unrealized valuation increase (decrease):

A PAE T, COIUMN 121ttt eess s eeees et et 8 888888 147,910

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 (28,387)

4.3 Part2, SECtON 2, COIUMN 13........ itk 5,722,581

A4 Pt 4, COIUMN Tttt ees s eeess et st E R8RSR (629,417) 5,212,687

Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.iuiiiieieie ettt bbb s bbb s bbb s s bbb bbb et nen 1,619,913

Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........c.cuiuieiiirieeesee ettt sttt 75,526,946

Deduct amMOrtiZation Of PIEMIUM...........c.ciueieieiiieieisctee ettt bbbt bbb bbb s st s s bbb s bbb bbb s bbb bbbt es bbb e st st 1,805,046

© N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0

9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it 678,483
9.4 Partd, COIUMN 13.....oooiieeimeiisieesesessss e esss st 348,646 1,027,129

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 254,699,110

11, Deduct total NONAAMIEA @MOUNLS.........ccceiierieieiesiseie sttt s bR AR s st

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 254,699,110
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Annual Statement for the year 2016 of the Safe Auto Insurance 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........ovuvevmerervces | crvrvvveverincrinnns 15,724,485 | .....ovvveres 15,888,906 | ...coovvvrrrrinns 15,777,931 | oo 15,271,385
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other Countries......coooieieiiies | covvrieriersiissierieesneas 700,000 | .ooveireiecicieans 700,000 | oo 700,000 | oo 700,000
4. TotalS...oerrseesnises | v 16,424,485 | ..o 16,588,906 | ....ocovvvvirinnens 16,477,931 | oo 15,971,385
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ioiceeceiiiesesieies | e 5247271 | oo 5,311,206 | oo 5,358,264 | ..o 4,750,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooereereieiereciieieees | e 14,148,571 | oo 14,318,223 | oo 14,859,023 | ..o 12,630,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals........... 96,078,429 ...98,718,285
Industrial and Miscellaneous, SVO Identified 8. United States 66,349,385 ...66,907,526
Funds and Hybrid Securities (unaffiliated) 9. Canada .780,804 ....789,286
10. Other Countries 6,549,388 6,669,805
11. Totals......ccoocoe. 73,679,577 ...74,366,617
Parent, Subsidiaries and Affiliates 12, TOAIS....cviviccreiieeiiiiesicceeis | et saensness | eressssessssssesessssesessssessnsssesens | sessssessssesessnsesessssesesnsesasnns
13. Total BONdS.......couverseeessennsne | covveenerericiennes 205,578,333 | oo 207,128,577 | ..ocvvvvrvricinnns 209,780,120
PREFERRED STOCKS 14. United States..........occvevvmeeees | covrerereriierrinerend 678,410 | .ovvvveerriernnne 678,410 | ..oovvvevercrnnne 667,652
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TotalS. ..o | e 678,410 | ..o 678,410 | .o 667,652
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred Stocks......... | cccocvrerrernnnnnnnnd 678,410 | .covovvererieranan 678,410 | covovvveverercrer 667,652
COMMON STOCKS 20. United States........ovwveerveeenes | v 47,121,922 | oo 47121922 | oo 37,015,231
Industrial and Miscellaneous (Unaffiliated) 21, €anada.......ccoevvvereieiieieieiens | e 258,632 | .ovvereieieieiina 258,632 | oo 254,136
22. Other CoUNtHES. . .ovverrerrerris | corerresseseessesneans 1,061,817 | oo 1,061,817 | oo 924,315
23, TOtalS....vorreecrersrrressrrierienenes | ceveesensssnresseens 48,442,371 | v 48,442,371 | oo 38,193,682
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common Stocks......c.. | ccoovcrenirieens 48,442,371 | oo 48,442,371 | oo 38,193,682
26. Total StOCKS...cueermsrrsrssmmsssnsns | covveiiriiisscrieens 49,120,781 | ..o 49,120,781 | ..o 38,861,334
27. Total Bonds and Stocks...... | ....cccccouevuenec 254,699,114 | cccovovnne 256,249,358 | ...covvvrririnnne 248,641,454
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Annual Statement for the year 2016 ofthe Safe Auto Insurance Company

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total 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

......................... 9.2
......................... 0.0
......................... 0.0

......................... 5.9
......................... 0.0
......................... 0.0

10,308,419

GoIs

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

A7 TOtalS.....cociciicci | [V 4,419,842 |.............. 8,961,316 | ..occvvvnnnns 226,229 | ..oooovvicinn 541,185 | .......... ), 9,9, ST PR 14,148,572 | ..o, 6.6 | 17,330,382 | ..coocviniiciniians 8.0 [ 14,148,572 | .o, 0

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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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)
............... 9,057,495 |.............31,136,056 |............... v 219,233 | . ...54,719 XXXooveeveins | ceeenenn..48,037,816 rereeennnn52,036,636 v 22,188,140 |.............25,849,676
1,165,919 |.. . ,568 | ..... 12,136 | e XXX 216,962,490 |..oovvvvreriveiennn 7.9 | ....15,499,910 |... 14,294,585 |.... 2,667,905
251,873 | .iirenn2,989,713 |0 3,573,558 [ oo e XXX e e 6,795,144 | .ooovvvvvririeennn3.2 | 7,725,393 | ...

..3,065,276 |... ..2,183,877

............................................................................... 308,000 |....cvvvvinrrririniiens e | e XK | ceinienne....308,000
................. S19,776 | oo 211,021 | |

................. 308,000
................. 747,570

................. 308,000 |...covviciciiinies
................. 730,797 | oo,

90IS

.......... XXX vverrerenen | evnneene XX K | XX | e XX [ XX | v 874,042 | ...........874,042
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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)
. Total Bonds Current Year
101 NAIC T (d)........22,636,088 |............. 77,158,506 186,925,252

1,165,919 |...ccccevneee 8,431,643 17,693,287
..6,795,144

2,969,713

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

Total Bonds Prior Year

............. 63,538,440 |.............81,676,072 |............11,498,240 |...............3,061,951 | ...ccc... XKXoooioiiines [ XK s [ XK [ ne0... 189,598,370 v 172,964,581 |.............. 16,633,780

...8,087,431 ..16,247,480 ....14,155,037 |.. 2,092,443
3,845,018 ..1,000,698 |.. 6,724,694
1,150,587 127,465 |.. 2,056,413

76,621,476 |..... 93,309,536 |..

L0IS

11.8 Line 11.7 as a % of Col. 9. [ I ....35.5 ..43.2
12. Total Publicly Traded Bonds
12,1 NAIC Tttt | ceeeeeeneees 14,199,785 | ............ 60,560,010 |......c...... 70,952,113 | ..o 9,238,131 | .o 3,583,542 | oo 543,462 | ........... 159,077,043 | oo 740 | 172,964,581
945714 | 7,412,040 | .o 6,255,493 | ...coverrinns A12,136 [ oo [ e | s 15,025,383 | .oovvveeireieieiens 7.0 | 14,155,037
484,865 |.. 1,000,698

................. 127,465

12,7 TOAIS. .ot enesnnnes | seresseennens 15,145,499 | ............. 67,972,050 |............. 77,692,471 | .oovirinne 9,650,267
12.8 Line 12.7 as a % of Col. 7..... . W8T ...38.9 | ... . .55
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10..........cocoevvvvvees | covrereeereeerenee. TA | e, 316 | oo 36.2 | o 45
13. Total Privately Placed Bonds
131 NAIC Tt | sriesssneenes 8,436,303 |............. 16,598,496 |............... 2,539,690 | ..ooooieereennn219,001 | oo D479 | [ 27,848,209 | ..oovvvveirne. 13.0 | 16,633,780 | .ovvvveveiireiieinae 7T e D00, ST DRV 27,848,209
220,206 |....ccccovnne 1,019,602 |....ccovvnvee 1,428,007 | .ovoiieicsieeneins v | e | eeneissenennn 2,667,905 | ..ooovvvvrreneenn 1.2 | 2,002,443 | oo 10 [ XXX [ 2,667,905
251,873 |.... 2,969,713 ..3,088,693 |.. ..6,310,279 6,724,694 6,310,279

............... 2,675,317 | .................389,959

............... 3,065,276
.0
39,891,669

..... ..7,446,439
2187
......................... 3.5

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

(@) Includes $.....29,536,973 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b)  Includes $.....9,272 current year, $.....203,196 prior year of bonds with Z designations and §......... 0 current year, §......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(c) Includes§$.......... 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§....9,131,133; NAIC 2 $.....100,080; NAIC3§.......... 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 4,138,691 |. ..6,500,044 |... ...498,628 |. 631,11 11,768,474 9,545,324 11,768,474 |.
1.2 Residential Mortgage-Backed Securities... 1,636,547 |. 1,759,393 |. 820,244 | .. . 8,094,702 3,100,775 8,094,702 |.
1.3 Commercial Mortgage-Backed SECUMIES..........ccoveriierriieriieniees [ JETR RN e RN crrrreee XXX i [ e 0 | o000 | | vvrerieieiennnn000 |

............ 12,646,099

............ 19,863,176

1.4 Other Loan-Backed and Structured SECUMtIES. ...........cccvieieirierierieies | oo s SR JRT N riereeee XK i | s 0
..5,775238 |............ 10,308,419 |...couuvee. 2,258,021 |.............. 00,143 | b XXX e | 19,863,176

.0

All Other Governments
2.1 Issuer Obligations 1,998,533 |. .700,000 |...
2.2 Residential Mortgage-Backed SECUMIES. ..........coviuerririirieeneinieiiees v RN
2.3 Commercial Mortgage-Backed Securities
2.4 Other Loan-Backed and Structured Securities

2,698,533 ..700,000 ..700,000 |.

....100,000

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

....581,436

22195297 | 0 [ XXX

80IS

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

0226,229 | .o 541,185 | .......... XXX
.......... XXX

4,419,842 8,961,316 . ....226,229 541,185 e XK 14,148,572 17,330,382 14,148,572 .

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

................. 355,239 16,502,430 42,828,060 3,558,391 2,449,073 65,693,193 . 70,192,583 . 65,693,192
..5,347,217 13,510,323 7,197,923 .3,806,626 .523,141 30,385,230 . 31,047,657 X 30,385,230
5.5 TOtAIS...cvvcveietiieii it | e 5,702,456 96,078,423
Industrial and Miscellaneous (unaffiliated)

6.1 I1SSUET OblIGAtIONS.......c.cvvvcveiiicieisicie e | cressnnaesens 6,087,297 42,302,707
6.2 Residential Mortgage-Backed Securities............cccvvvrreininrerneeninnnns ....50,556 .

15,479,414
.15,127,967
77,445,807

1,055,570

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed

9. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO.........cccooverveveenieins | eeveeeeeet XXX e | et XXX e | e e XXX s | e e XXX s | e e XXX [ e | et 0 | o000 | et XXX e | e e XXX e | e
9.2 Bond Mutual Funds Identified by the SVO ..874,042 874,042 |.
................. 874,042 e 874,042
10. Total Bonds Current Year
10.1 1SSUET OblIgatioNS.......vvveeerieiieiririeiesieee e 5,023,164 142,897,547 123,038,065
10.2 Residential Mortgage-Backed Securities 4,627,102 |...coe0e0ee593,284 | il XXX [ e 38,602,685 | ....oocvoveeeerenn 18,0 [ b XXX e b XXX e [ 38,563,774
10.3 Commercial Mortgage-Backed SeCUrties...........covreerrerenenrnineninns | woverrneenennn021,528 [ 1,812,993 | 03,289,757 | o 0 | oo | e b XXX s | e 5,724,278 | oo 27 | e e XXX | e XX [ e 3,674,814
10.4 Other Loan-Backed and Structured Securities.............ccoevevevevecvvcveiens [ vveeennnnnn 3,714,873 | ... 19,740,384 | .............2,982,012 | ..o 219,001 | ooeereieeen 54,719 | b XXX s [ v 26,710,989 | oo 124 | XXX | e XX K i 8,767,175
10.5 SVO Identified FUNGS.........ccoeveveieeieieisieieeee e 0.0 S PO .0, S [ 874,042 |......co....... 874,042 | o048 | XX [ XK e 874,042
10.6 Totals 9,869,267 |......c....... 3,638,261 |...coccvuevnne 874,042 | ... 214,809,541 174,917,870
10.7 Ling 10.6 858 % Of COL 7....ovveivieeieiciceees ettt sienians | cveviesissssiessnanes 112 | e 428 | e, 393 | o 46 | e, (I 04 | oo 100.0 | XXX | eveeeeee XX Ko [ e XX [ e, 81.4
1. Total Bonds Prior Year
11,1 1SSUET OblIgAtiONS........cvvveiriieieieieieee et | ensensennes 14,754,575 | ............ 46,842,007 |............ 80,275,563 |.............. 6,870,628 |.....cceeen.. 2,063,010 | .......... ) 0.9 GRS DR ) .9 N PO ).0.9 G B 150,805,783 | ...coovveverirnans 69.9 ..o 137,873,528 |............ 12,932,257
11.2 Residential Mortgage-Backed SECUMLIES..........cc.coveivrieeiiieieieniens | ereiriinnnes 5,661,190 |..covvee. 14,237,445 | ............. 8,486,880 |.............. 5,012,209 |..cccovrrvrrnnns 944,221 | .......... ) 9.9 G DI ) 0.9 R PR ).0.9 CHNR P 34,341,945 | oo 15.9 | 34,293,005 | .ooverrriinas 48,940
11.3 Commercial Mortgage-Backed SECUMLIES............covevrereecreieisrireireiiens [ e 9,747,898 |.............. 2,412,459 |............. 3,319,057 | .ovvceeeereieeereieees | et e | e ) 0.0 G DR ) 0.0 I IO D-0.0 G DT 15479414 | oo, 72 |, 11,945,026 | .............. 3,534,388
11.4 Other Loan-Backed and Structured SECUMtES...........vvevrrrrierrererienes [ coverreeireenens 496,655 |......co.... 13,129,556 |.............. 1,228,036 |...ccvvveee. 219,001 | oo 54,719 | .......... ) 0.9 SN DO ) 0.0 I IO D-0.0 G DU 15,127,967 | wovveverereerererans 7.0 o 4,136,222 |............ 10,991,745
11.5 SVO Identified FUNGS..........coevcveieeieieceieee s | ceerenias .0 S P .0 S P .0 S I 0.0 S PR .0 S P D .0 S XXX oo e, .0, S P ). S XXX oo e, D00, S P XXX............
11,8 TOAIS. ..ottt | eraeseeaaes 30,660,318 | ............ 76,621,467 |........... 93,309,536 |............ 12,101,838 |...coccvueee 3,061,950 | .......... XXX oo | e ) 0.0 I PO D09 S BT 215,755,109 | .coovvvvrnee. 100.0 |.......... 188,247,781 | ............ 27,507,330
11.7 Line 116858 % Of COL 9...oovveivieeice e | cvevierisienienesiaes 142 | oo 355 | oo 432 | e 5.6 | oo 14 | XXX ooveveiens | e .0, S P .S S 100.0 |..oooneenas 0.0, S 87.3 | i 12.7
12. Total Publicly Traded Bonds
12.1 1SSUET OblIgatioNS........c..cvucveieeieciiisieieisee et | eveissienees 5,792,604 |............ 44,096,469 | ............ 65,135,570 |.............. 5,023,164 |.............. 2,990,258
12.2 Residential Mortgage-Backed Securities... 7,022,509 |. 17,353,362 |... 8,967,517 |. 4,627,102 |... ..593,284
12.3 Commercial Mortgage-Backed SECUMEIES. .........ccvevererinieieriseniee | everesieiennnns 92,612 |.ooiviirrrnnn292,444 | 3,289,757 | oo | e
12.4 Other Loan-Backed and Structured SECURtiES. .........cccvvvererrerreieieinns [ crrrirennnn 2,236,740 [ oivrin6,230,808 | .o 299,627 | oo e
12.5 SVO Identified Funds XXX XXX. ...874,042 |...
12.6 Totals 15,144,46 77,692,471 | ..o 9,650,266 |.............. 3,583,542 |..overrrnnns 874,042
12.7 Line 12.6 @5 @ % Of COL. 7....vvvevceeeeeeee et seinins | everinssssseesnssnans 8.7 OOV 5.5 | e 2.0 | oo 0.5
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10.........ccceeerereiisreeriiins | covereriiiiciinisnnas 71 1382 | e 45 | e, (I 0.4
13. Total Privately Placed Bonds
13.1 Issuer Obligations...........cccceeriernieereeeneeseeeniesnsneesnseesenes | eeeeennnneenn0,889,522 | 108,837,327 | v 132,631 | o | e | eeeenine XXX
13.2 Residential Mortgage-Backed Securities...........covvveevcnirienveininnenee | vvvevvenneneenn 11811 | 025,346 | e 1753 | | e | evviina XXX
13.3 Commercial Mortgage-Backed SECUMLIES.........co.vvreririnieireiriereiinns | cvrreireinnennns 528,916 |.............. 1,520,548 | ..oviviiceeiieeiieiiieies e | v | e XXX
13.4 Other Loan-Backed and Structured Securities.............cccvovevevevevevevevieens | eererernas 1,478,133 |............ 13,509,577 |...ccveuu... 2,682,385 |.....coovvne. 219,001 | oo 54,719 | ......... XXX
13.5 SVO Identified FUNAS........ccvvriiereieiirieiesieiessseseissscseesssenees | cerees .0 S L0, S 0.0 S L. S DS N ISR
13,68 TOAIS......ovecececeececeee ettt snanes | everienaenes 8,908,382 |............ 23,892,798 |.............. 6,816,769 |................ 219,001 | oo 54,719 | oo 0
13.7 Line 13.6asa % of Col. 7......coovveveerereerccereeinne 223 | s 59.9 AT 0.5 | oo 0.1 | e 0.0
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10.......ccoccorrririnininnns | cornrnennisineneenneas L5 I I L 3.2 | e 0.1 | oo, 0.0 [ oo 0.0
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year.
2. Cost of short-term inVEStMENS ACGUITET. .........c.ovivririiieieiiee ettt ssssenseses | sresessnssssssssesesssssessssstesesnsesasans 62,593,075 | oo 82,593,075 | ceeeeeeeecectectctcieeetctetete e e ettt ettt | eeeeeee e se e s e s s s eaeaeaeaesesessaesesesesesens | seteteteset et et et et et et es et s et et es et s s s s s s s nnnnnanas
3. ACCIUAL OF QISCOUNL. .......cuivvitcticts ettt a bbb bbb s bt s e s bans | 2ebsssesesssebesssseses e s b e s s s s s s b b s setens 16,875 | oo LT £ I U SO TRT
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.vurueiiueueiireieiiiieisieieieisse st se s sessssesssns | sresesssssssssssesesssssessssssesessnsesssans 61,618,015 | woveveeeeeeeeee e 871,618,015 | cereeeeeececeeecteecect ettt tete ettt te ettt | ceeeeesnes s s s ee s s asaeseseaeseaeasssaesssesssnanas | seseseseset et et et et et et es et et en s s s s s s s s s ennnnnanan
7. Deduct amortization Of PrEMIUML.........ccuriiriieieiceeies ettt s ettt bs e s bsnes | oesessesessessebessns e st es st en s s s ensns 1,313 | s < T O OO TTTRR
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).........ccvriuririrrirnininircinis | e seesenns 7,232,679 | oo 7,232,679 | oo 0 | e 0 | e 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.eiiiiriiisrieerssiererssessssssssssssesssesssesss | sossessessssssessessssessesssssssessasssassans 7,232,679 | oo, 7,232,679 | oo (O O [0 P 0
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10.

1.

3.1

3.2

33
41

42

43

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (Line 9, prior year)

Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12..........c.ccccevevveeieieriesieerienens (103,668)

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14..........ccccocvevrnrrrrsrnrrrrnienns (59,577)

(163,245)

Unrealized valuation increase/(decrease):
3.1 SECHON 1, COMUMN 17 ..ottt ettt bttt b s sttt se s s st st n e 35,533
3.2 SECHON 2, COIUMN 9.ttt bbbt

35,533

Total gain (loss) on termination recognized, Section 2, Column 22

Considerations received/(paid) on terminations, SECHON 2, COIUMN 15. ..ottt bbbt es

Amortization:
8.1 SECHON 1, COMUMN 19....iiiiiieieicitise ettt s bbb R sttt
8.2 SECHON 2, COIUMN 27ttt ettt a et s s et et ae b s st e et sea et e s se e et esssaeese e e et s estesansne et sesetas st etesnsnsnnansatans

(33,663)

(93,240)

Adjustment to the Book/Adjusted Carrying Value of hedged item:
7.1 Section 1, Column 20
7.2 Section 2, Column 23

Total foreign exchange change in Book/Adjusted Carrying Value:
8.1 SECHON 1, COIUMN 8. bbbt
8.2 SECHON 2, COIUMN 20.......eeeeeeeeeeeeeeee ettt ettt ettt s st s s e e e et et et et st et et et se st s e s esesese st st st st et st et enenen s s s s eneneseneneneseseeeetetesatesaeaeans

Book/Adjusted Carrying Value at end of current period (LINES 1+ 2+ 3+ 4 -5+ B+ 7 4 8)....ciieieieiieieeeceeses ettt st ss st been
DEAUCE NONAAMIIEEA @SSELS..........cvivieiisiiiteiieie ettt bbbttt bbb a8t 4 bbb A s st 4 B8 b s bbb et b bbb n bbbt n b aes

Statement value at end of current period (LiNg 9 MINUS LINE 10).......c.cveuiirirereierieeesieiietes et sasss s st s s bbb a st st s e bbb sa st es s bbb es s sansanens

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS

Futures Contracts
Book/Adjusted Carrying Value, December 31, Prior YEar (LINE 6 PHOT YEAI).......c.euurururreueerereeseseseeesseesseeseesesssssssesessessss e ssesssessessesssssessessessssssessassnsssessssssssessasssnenns
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)..........cccocvicueiniceniieeieeeeeesee e

Add:
Change in variation margin on open contracts - highly effective hedges:
3.11 Section 1, Column 15, current year MiNUS............ccoeeveiverererenreisieieienas
3.12 Section 1, Column 15, PriOr YE&I.......c.ccouevivieereercreieeeieisee s 0
Change in the valuation margin on open contracts - all other:
3.13 Section 1, Column 18, current year MinUS...........ccccvvvevevreerenereiseesseesenns
3.14 Section 1, Column 18, PriOr YEAI..........ccevevereieesieieiseveiieie e es 0 0

Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus...........cccceveevevrresreriernnnns

3.22 Section 1, Column 17, PrOr YEAI........c.ccurvrirereieieiesisie e . 0
Change in amount recognized: N_O—N_E
3.23 Section 1, Column 19, current year to date minus

3.24 Section 1, Column 19, PriOr YEAI........vvvererrrrrerrernressesssessssesessesssssessessenes 0 0

SUDLOLAI (LINE 3.1 MINUS LINE 3.2).....oucviieieiiciiie ettt bttt s bbb s 8484428 E s b s s bR bbb bbbt ns

Cumulative variation margin on terminated contracts during the year (Section 2, Column 15)........ccccccovvurrenne

Less:
4.21 Amount used to adjust basis of hedged item (Section 2, Column 17)..........
4.22  Amount recognized (Section 2, Column 16).........cccccoveererrerrerisrieeessiennenne 0

SUDEOLAL (LINE 4.1 MINUS LINE 4.2)......ovuiereeriiiiire et eseess sttt ss st s8££ 8 88582 E 8828 E et

Dispositions gains (losses) on contracts terminated in prior year:
5.1  Total gain (loss) recognized for terMINAHONS IN PHOK YEAT.........c.eiururerreerieeereereeeseeeeeseeseeseesse s et et ess s st s s see e e b sE e s e bbb s st st enens
5.2 Total gain (loss) adjusted into the hedged item(s) for termMINGLIONS IN PrIOF YEAM........c.vueviiiiriieieieiee et es

Book/Adjusted Carrying Value at end of current period (Lines 1+2+3.3-4.3-5.1-5.2)..cc.ccccccevvervrrrennes
DEAUCE NONAAMIIEEA @SSEES......vurvuirrrririireieiseisiesieie et s et b e ss s £ e s8R e R8s s8R s bbb res

Statement value at end of current period (LiNE 6 MINUS LINE 7)........cuiiiuiiriieieiitesieie ettt ettt bbbttt bbbt e ans

Si11

(68,135)

(68,135)
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Sch.DB -Pt.C -Sn. 1
NONE

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

Si12, SI13
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10.

1.

12.

13.

14.

15.

16.

SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Part A, Section 1, Column 14.....................

Part B, Section 1, Column 15 plus Part B,

Book/Adjusted Carrying Value Check

.............................................................................................................................................. (68,135)

Section 1 Footnote-Total Ending Cash Balance.............cccueeiriieieieininieeseeseessiennns

TOAl (LINE 1 PIUS LINE 2)...vuereeieeerrireieseeee s essesseesessssaseesesse st ees e sse s s s s e85 2848828428288 21824 s RS £k s bbb

Part D, Section 1, Column 5.........ccoovuee.
Part D, Section 1, Column 6......................

Total (Line 3 minus Line 4 minus Line 5)...

Part A, Section 1, Column 16...........ccc.......

Part B, Section 1, Column 13.....................

Total (Line 7 plus Line 8)........cccvvvvvevernnen

Part D, Section 1, Column 8......................

Part D, Section 1, Column 9.........ccvvvuvee.

Total (Line 9 minus Line 10 minus Line 11)

Part A, Section 1, Column 21.........cccco......
Part B, Section 1, Column 20.....................
Part D, Section 1, Column 11....................

Total (Line 13 plus Line 14 minus Line 15)

(68,135)

(68,135)

Fair Value Check

.............................................................................................................................................. (68,135)

(68,135)

(68,135)

Potential Exposure Check

Si14
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SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEAI........ccueveiveieieiieieeessiesessissiesesens | eevssssssesssssssesesesnes 1,999,895 | ..o 1,999,895 | ..o
2. Cost of cash equivalents acquired 13,987,239 | oo 13,987,239
3. ACCTUAI OF AISCOUNL........ouiiiiii s | onsbasssies bbb res 11,399 | i 11,399 |
4. Unrealized valuation iNCrease (ABCTEASE)........uuiuerrireriiiisrieieissiessesssssssesesssssssessessssssessessessssssssses | essesssssssesessessssessesssssssesseseses 0 [ oo | e
5. Total gain (I0SS) ON QISPOSAIS........eviviierieiriicirireieieisse ettt sss st sssssnss | sbessesssssssessesssantessessssensessesanes 0 | oo sssseneees | e
6. Deduct consideration received 0N dISPOSAIS..........ccurieireiiiriirieiiiiisseieiss e sssssessessssenes | sesssessessssssesesssnnes 14,000,000 | .oooovvverreireiiirrinens 14,000,000 | ..cvoovreerieieieireieneeisseeeeins
7. Deduct amortization Of PrEMIUM...........cccveieieieieece ettt ss st sae s ssstns | sresessesssssssssssssesses st sssesses s sanes 0 [ oot | e
8. Total foreign exchange change in book/adjusted Carrying VAIUE...........cc.ccovveveveieeeieieiseeeseseeieeiens | ceveevisisss e ssseseesessanes 0 [t | ererere e
9. Deduct current year's other-than-temporary impairment recognized
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........ccccouvvvrveres | coverererreriereeerieienins 1,998,533 | oo 1,998,533 | oo 0
11. Deduct total nNONadMitted @MOUNES............cvvuiicrieieriirereieeseie e nienesenens | torersess s sense s sensenssnesenssesas 0 | et | erer et
12. Statement value at end of current period (Ling 10 mMiNUS LINE 11).....vuveivieieeieieciecieieeseesieeienis | covereveesesssssesssssneas 1,998,533 | oo 1,998,533 | oo 0
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment....

SI15
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SCHEDULE A - PART 1
NED December 31 of Current Year

Showing all Real Estate OW
6 7

103

1 Location 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 12 13 14 15
Current Year's
Book/Adjusted Other-Than- Gross Income
Carrying Value Temporary Current Year's Total Change in Total Foreign Earned Less Taxes, Repairs,
Date of Last Less Fair Value Less Impairment Change in B/A.C.V. Exchange Change Interest on and Expenses
Description of Property City Appraisal Actual Cost Encumbrances Encumbrances Recognized Encumbrances (13-11-12) inB./A.C.V Encumbrances Incurred

Properties Occupied by the Reporting Entity - Administrative
BRANCH OFFICE - MONROE COUNTY, OH WOODSFIELD........cccovenee 17,490 | o [ v 729,840 [ o | e TA07 | s | v [ e (27,407) | oo 99,996 20,150
HOME OFFICE - EASTON.......cccnvieeriniinns ... | COLUMBUS 29,621,002 ..(667,437) 1,367,544 68,316
BRANCH OFFICE - PULASKI COUNTY, KY . | SOMERSET 3,760,670 (94,017) | e | e 304,800 | oo 17,229
0299999. Properties Occupied by the Reporting Entity - Administrative. 34,499,162 (788,860) | . 1,772,340 105,694
0399999. Total - Properties Occupied by the REPOMING ENtItY........ovuiuiiuiiiiiiiieisiie it ettt ensnnns | benssenes 34,499,162 (788,860) | . 1,772,340 105,694
Properties Held for Sale
BRANCH OFFICE - WILLIAMSBURG COUNTY, SC 1,133,815 | oo [ 900,000 0 . 17,347
0599999. Total - Properties Held for Sale........ 1,133,815 [0 | 900,000 0 . .0 . A7,347
0699999, TOMAIS........ocvveerrrereerieeisseeesees sttt e benest et 35,632,978 | ..ocvvvrrvirrirrnennd0 | i 28,929,898 | ....covvrvvernvrernen0 | i 788,860 | o0 |0 | s (788,860) | ....ooveverrerrrrines 0 1,772,340 123,041
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SCHEDULE A - PART 2

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

1 6 7 8 9
Date Actual Cost at Amount of Book/Adjusted Carrying Additional Investment Made
Description of Property Acquired Name of Vendor Time of Acquisition Encumbrances Value Less Encumbrances After Acquisition
Acquired by Purchase
BRANCH OFFICE BUILDING ROOF REPLACEMENT........ccccoivivninrrernnnrennrersnisenenseesessennensssnennes | WOODSFIELD oo 05/25/2016. | BENCHMARK ROOFING.........cooovuiiiiiiiieiiiciseiie ettt nssenss | esssesssssesssessessessessssssessonss | evsnesessossensssnsessessssssessones 729,640 72,400
CORP OFFICE HVAC UPDATE 01/27/2016. 103,210

0199999. Total - Acquired by Purchase

...24,809,317

175,610

0399999. TOtalS...........rvveerieriicicec s

..................... 24,809,317

.......................... 175,610
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Sch.A-Pt.3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

E03, E04, E05, E06
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SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current
Current Year's| Year's Other-
Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
Desig- | Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of

CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) / Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

[RAMIUS MERGER FUND, LLC....c.coceseessescsn [........ | NEW YORK. [NY.....] [ [02/28/2014] oo | o 7,000,000 [ ..o 8,291,985 | ..o AR A T T e e e - 2.950
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = Unaffiliated. ...........cerriiiisiinisinieissssissississeississisniiss | aossesssssssssssssssssesssssssssssssssansnes | srossanens 7,000,000 | ........... 8,291,985 | ......... 8,291,985 | ... 1,291,985 | .o 0 [ e (L] (U (| P [ I 0 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

[ NEW ALBANY APARTMENTS, LLC....oc.orccrsrsre [....... [NEW ALBANY......... | OH..... | KAUFMAN-NEW ALBANY HOLDINGS, LLC......ooc.c [ R e P 60,629 | v 60,629 | oo e I T e e e 46,886 | ..oocressrssss | e 19.540
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate = Unaffiliated. ... ..o sssisnis cvesisssssenssssssensensssssansenssssensss | seesssansesesssesssennes 0 60,629 60,629 60,629 0 (| I [ (U I 46,886 | ..o 0 XXX
Any Other Class of Assets - Affiliated

[ SAFE AUTO CAPITAL, LLG.... | [ [ 05103/2013] . 411,147 RERr 4 R4 I T e e e - ...100.000
4399999. Total - Any Other Class of Asset - Affiliate: .4111,147 .4111,147 0 0 0 XXX
4499999. Subtotal - Unaffiliated ..7,000,000 | .. .8,352,614 | .......8,352,614 | ... 1,352,614 .0 .0 XXX
4599999, SUDLOLAL = AFFIIEEEA. ... LR | e 4111147 | 4111147 | s 4,111,147 0 .0 .0 XXX
4699999. Totals 11,111,147 ..12,463,761 | ....... 12,463,761 | ..... 1,352,614 .0 .0 XXX
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

2 Location 5 6 7 8 9 10 1
3 4
Date
Originally Type and Actual Cost at Additional Investment Made Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition After Acquisition Amount of Encumbrances Ownership

Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

[RAMIUS MERGER FUND, LLC.....cccsctsessesessesessesessesssesesesssessesersstresesesnns [NEW YORK I e 2,000,000 2.950
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of COMMON StOCKS = UNGIFIIAIEA. .. ....iuiiiiiitiisiei ittt sese f1eteseeeses e seEees e 1o h e e 8o E8 e 8428 eE 1848 o288 408 £ 12 E o8 £e 8 eE 4281 E s fee st et eetenter et ensen et ntantensnnesensensennnansennes | srsessssessennnsessnsensensennnnsd | corneas 2,000,000 | .o 0 XXX
Any Other Class of Assets - Affiliated

| SAFE AUTO CAPITAL, LLC.....oiiiiiiiiii s | COLUMBUS | 05/03/2013. ‘ ....... 1,712,329 [ | e 100.000
4399999. Total - ANY OthEr Class Of ASSEES = AFfIIBIEA. ... e ruerrei ettt sttt s ee sttt essesseeessseeseeseeseeeeseeseesnsenseesees | oeiseieesesssesesassessesseesesseseeesaeseeseeseeseeeeseeseeseeaeteeseeeeseseeseesesanseese | £1eeesassessessessesessessesaesesseesesseseeseeseeaeeeeseeseeseseesee e e aeEoeseeseEneEeeEee e e eEseheesee et ensenterset et ensensessnsansensensesensansessnnansenes | srsessssesssnessessnsesenseseensd | ceveea 1,712,329 XXX
4499999, SUDLOAI = UNGIFIAIE. .........ovivieveiiiieiiei ettt ettt sse b et ess e s e b e eesess e et st essebsessesessessesssensessnss  febsssossessessessssessesssssssessessessssassessessesessessesesansessessesessessessesansesse  &4etsesessessesssssssessessesantessessessesessessesassessessee et essessebetessesses et eeses s et et eetesses et st entebsesntensensetensantessesnsensensessnsentesses | srssssssesseniessnsenessessnensad | ceesea 2,000,000 XXX
4599999, SUDLOTAL = AFfIIAEEA. ...tttk E ek hE ek e EeLEehEeeE et e E R e E LR R E oL E LR eEE R f R R oL E SR eEE LR R e R R R E R ehEere feEeeEfeeEeeEE oL e R eEE e RS R LR R R E R h ettt entennins | eennnnsensensenssnnensenssenees | surenes 1,712,329 XXX
4899999, TOAIS.......v.veeverereeiueeseiesee it st eseese et ee s sse s e ssessees et eesesse s s e esses s e £ s e b e s eS8 S s eeee 8 e S AR e eR R R RS e A SR ee A SRS eeEeRRe R et e R enEebAeRnEesAes  HEseteesessetaetstessessetastestetase et esses s et etesEeEaeE e s eeReeAeE et eeEesAes et asienies  esieiessessetiesastesaetistaseessetietastessesaee et es s e s A et e AR A e R A S et e R e S Ao b e A e AR RS E e A e s Ao b s et s s et s et st ent s sntestessetntentennesnsentantens | sretensensesessnsensenessnsansesl | ereens 3,712,329 XXX
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SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

CUSIP Identification

Name or Description

Location
3 4
City State

Showing Other Long-Term Invested
5 6 7

Name of Purchaser or Nature
of Disposal

Date
Originally
Acquired

Dispoal
Date

8

Book/Adjusted
Carrying Value
Less

Encumbrances,

Prior Year

Change in Book/Adjusted Carrying Value

9

Unrealized
Valuation
Increase

(Decrease)

10

1

Current Year's | Current Year's
(Depreciation) | Other-Than-

or

Temporary

(Amortization) |  Impairment
| Accretion | Recognized

12

Capitalized
Deferred
Interest and
Other

13

Total Change in
BJ/ACV.
(9+10-11+12)

14

Total Foreign
Exchange
Change in
BJ/A.CV

Book/Adjusted
Carrying Value
Less
Encumbrances
on Disposal

Consideration

Foreign
Exchange Gain
(Loss) on
Disposal

Realized Gain
(Loss) on
Disposal

Total Gain
(Loss) on
Disposal

20

Investment
Income

NONE
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SCHEDULE D - PART 1

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

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
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 B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligati
912810 PV 4 |UNITED STATES TREASURY INFL INDEXNOTES..........ccccoommmviimmmiiinniiinnns | e e .667,978 |..128.709 | ................643548 | ... 500,000 | ... 631,111 (7,837) | oo v | o 2.019 |.... 0.340 [JJ....... 04/16/2012. | 01/15/2028.
912828  J2 7 |UNITED STATES TREASURY NOTE........... SD.. |.|.. . ..200,071 |....97.266 | ...............194,532 | ....... 200,000 | ... 200,060 (74 [T EVTUORRTOR DY 2.000 |...... 1.990 |FA...... 02/27/2015. | 02/15/2025.
912828 JE 1 |UNITED STATES TREASURY INFL INDEX NOTES.........cccrmuirirmrinrirmnnserininns | veveres JERN [FSUROPORURURN IOPPRPORORON I EFOPPPRON 507,941 |...116.310 | .................581,5653 | ....... 500,000 | ... 502,456 (828) | vvveeverieriiens [ e [ 1.541 | ... 1.360 | JJ....... 02/18/2010. | 07/15/2018.
912828 L3 2 |UNITED STATES TREASURY NOTE........... O || 398,592 |....98.954 | ..............395,816 | .....cc.o....... 400,000 | ... 398,947 279 [ e | e | e 1.375 ... 1.440 |FA..... 09/23/2015. | 08/31/2020.
912828 MF 4 |UNITED STATES TREASURY INFL INDEX NOTES.........ccooovemimvimmmrrrnriririnnns | e e . 244932 [..117.548 | .................293,872 | ....... 250,000 | ... 248,510 636 | .o | e [ 1.537 |...... 1.800 |JJ....... 04/05/2010. | 01/15/2020.
912828 N8 9 |UNITED STATES TREASURY NOTE........... SD.. | e v i 110,932 |....98.391 | .......c......... 108,230 | v 110,000 | ... 110,808 [ OO RTINS PN 1.375 ... 1.190 |J....... 05/06/2016. | 01/31/2021.
912828 PP 9 |UNITED STATES TREASURY INFL INDEX NOTES.........ccooovmimvirmmrriannririnnns | e e 256,119 |...115.950 | .................289,877 | ...... 250,000 | ... 253,520 [GE7 T ORI OO PN 1.243 ... 1.040 |JJ....... 03/29/2011. | 01/15/2021.
912828 U4 0 |UNITED STATES TREASURY NOTE.......coviiirermriirirnriersnssiersssssesesssssssens | sevenes e . ..2,988,877 |....99.692 | ..............2,990,760 | ....ccccreene 3,000,000 | .... 2,989,018 141 | e | e [ 1.000 |...... 1.190 |MN...... 12/22/2016. | 11/30/2018.
912828 VK 3 |UNITED STATES TREASURY NOTE........... SD.. | [ | N [ 1,989,537 |...100.481 | ..............2,009,620 | ............. 2,000,000 | ...coceeen. 1,996,784 2,109 | oo [ e [ 1.375 |..... 1.480 |JD....... 07/01/2013. | 06/30/2018.
912828  XB 1 |UNITED STATES TREASURY NOTE........... SD.. [ e v 1 I 298,359 ....300,000 | ... 298,568 154 | i [ [ 2125 |..... 2.180 |MN...... 08/31/2015. | 05/15/2025.
0199999. U.S. Government - Issuer Obligations................ccurwuiriiiriiiiniiississsiisssiisssni e 7,663,338 | XXX | ..........7,801,691 | .............7,5610,000 | ............. 7,629,782 | ..coovvvcvaniinn) 0 (5,939) 0 0 XXX XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
361780 UW 1 | GOVERNMENT NATL MTG ASSOC I #AB7797......ccvveverneiernrienrersnsssereninnns [rovnne [ | ververeendh | e 1FE 660,823 |...104.376 650,506 | .....ccoernrrierivnnns | cereereen(10,722) [ o i [ 3.500 |...... 2.120 |MON... .21,503 | 02/27/2013. | 11/20/2042.
36179R  7J 2 | GOVERNMENT NATL MTG ASSOC Il #MA3597. . ] 1FE| .. ..1,413,613 |..104.085 | .............1,393,005 | .............1,338,332 | ............. TAIA2 | | oo (10,837) [ i [ [ e 3.500 |...... 2.070 [MON... e 21,324 | 04/22/2016. | 04/20/2046.
36179R XD 6 | GOVERNMENT NATL MTG ASSOC I #MA33T76..........ccoovvrrerinriiriisiiicnienns | e | 1FE| oo 1,711,469 |..104.007 | ..............1,695,292 | .............1,629,970 | ............. 1,709,363 [ ..o | e (18,925) | i [ [ 3.500 |...... 2.190 |MON... | oo 4,754 | e 52,295 | 01/12/2016. | 01/20/2046.
36179S B8 9 | GOVERNMENT NATL MTG ASSOC Il #MA3663 ST O ] 1FE 486,006 |...104.034 485,202 | ..o [ e 2,884) [ o i | 3.500 |...... 2.070 [MON... 05/24/2016. | 05/20/2046.
361798 JS 7 | GOVERNMENT NATL MTG ASSOC I #MA3BT73.........cvveeceeiecriiirneseneiienees | ceveees ] 1FE| .. ...2,043,688 |...101.376 | ..............1,980,669 | ............1,953,784 | .......... 2,043,688 | ...ooorvveeriernrins | e (1,889) | o | e [ 3.000 |...... 2.000 |MON... . 08/17/2016. | 08/20/2046.
36296U SY 7 | GOVERNMENT NATL MTG ASSOC #701735.........ccvvveiriiinrisniesniiinniiins [ o [P 4] ... TFE| 1,063,158 |...108.546 | ..............1,130,699 | ..............1,041,673 | ............. 1,059,074 | ..o | vnnrieennnn(8,388) [ o [ [ 4.500 |...... 3.970 |[MON... | ............3,906 | .......... 46,875 | 05/15/2009. | 03/15/2039.
36297J TV 6 | GOVERNMENT NATL MTG ASSOC #713464...........coooeerrevameerenrrenneseneinens [ eoviens | oo v | s 1FE ..225,276 |...110.632 224,898 | .....oovevevercrieens | veerreeene{1,808) [ e e 5.000 |...... 4.050 MON... .10,929 | 05/08/2009. | 06/15/2039.
38373A D9 4 | GOVERNMENT NATIONAL MORTGAGE A 09 B9 PV.......ccovvvevnnnrnrinnincerennnes | eovenes | oo [eonnennndh | i 1FE ..510,559 |...104.208 510,559 | ..o [ oo (1,901) [ i [ 4.000 |...... 3.540 | MON... 08/05/2009. | 08/20/2039.

0299999. U.S. Government - Residential Mortgage-Backed Securities OSSOSO . ...8,114,592 XXX 7,761

...8,094,702 0 0] XXX XXX XXX XXX XXX
0599999. Total - U.S. Government 15,777,930 XXX 15,724,484 0 0] XXX XXX XXX XXX XXX
All Other Gover ts - Issuer Obligations
46513A  F8 8 |ISRAEL STATE OF ......iiiiiiriiiisiseisessssensssissens st | ....... |D| ..700,000 |...100.000 700,000 | oo [ | | s | s 2.890 |...... 2.890 |MN...... 07/01/2013. | 07/01/2018.
0699999. All Other Governments - Issuer Obligation XXX 0 0 0 XXX XXX XXX XXX XXX
1099999. Total - All Other Governments....... XXX 0 0 0] XXX XXX XXX XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
13063C SP 6 |CALIFORNIAST. 2| 1FE 194,750 |..... 98.146 200,000 | ... 195,297 311 .....3.000 03/06/2015. | 03/01/2029.
13063C YL 8 |CALIFORNIAST. . 2| e 1FE 591,550 |...116.827 | ..cccoovvevrr.. 584,135 | oo 500,000 | ... 582,417 (8,289 | .vevevereerereeenn | rrreerreeiinneennne | e 5.000 11/19/2015. | 09/01/2030.
20772G  E4 6 | CONNECTICUT ST e [ 1FE| e 250,000 |..104.189 | .................260,473 | ....... 250,000 | ... 250,000 [ ..o e [ | 4.750 04/17/2008. | 03/15/2018.
341535 3V 2 |FLORIDA ST BRD OF EDU PUBLIC E.. 2| ... 111,500 |...102.716 ....100,000 | ... 102,366 (3,243) ......5.000 02/18/2014. | 06/01/2027.
574193  KY 3 | MARYLAND ST ..ottt ssssssssssessses s ssssissssssssessssssnas | soeees . 2| 1FE 276,738 |...107.615 250,000 | ... 270,510 (RIS VAT PSRN INVORRRIR IOV 4.000 02/18/2015. | 08/01/2027.
57582P  SU 5 |MASSACHUSETTS ST.....ovviieiiriireririeisissieniesisssesesssssssenssesssssessssssessenes | soveons . 2| 1FE 116,984 |...108.732 ....100,000 | ... 109,648 (CIZ: 70 ) SRR DR IR 5.000 01/14/2015. | 07/01/2026.
57582R EL 6 |MASSACHUSETTS ST.. ceeveeeeeennes [ s . 2| 1FE 1,440,550 |...115.758 11,250,000 | .cooovvvnne 1,416,250 [ ...coovverrcrierins | e QLA AD | [T IURRIO BV 5.000 06/25/2015. | 07/01/2032.
594610  3M 7 [MICHIGAN ST....ooiiioiiiiirieeieieieeieie sttt es s ses | oevnes . 2] ... 1FE 113,186 |...109.204 | .................109,204 | ....cccvvnnee 100,000 | ... 110,498 (2,688) | .ocvveveevrrercirens [ e | e 5.500 05/18/2016. | 11/01/2025.
677522  FG 4 |OHIO STt eessssssss st sesssensssssses | seneees . 2 ... 1FE 206,458 |..102.777 | ................205,554 | ....... 200,000 | ... 205,446 [CCI0L:) ) SRR ST DR 3.000 09/18/2015. | 09/01/2026.
70914P VB 5 [PENNSYLVANIA ST....oiiiiiiiiiseiieeieeiseise st ssssssssesssssssesssas | seveons . 2| 1FE 569,035 |...112.463 | ....cccce0re562,320 | coovvoriiinnnns 500,000 | ... 552,273 (B,774) | oo | v | e 5.000 06/12/2014. | 10/15/2031.
70914P VY 5 [PENNSYLVANIA ST....oiiiiiiiiiiiieiinsiieienissesesisssisessesssssssssssessssesiessseseses. | soveons . 2| 1FE 215,640 |..102.726 | ................205,454 | ....... 200,000 | ... 212,722 (1,499) [ ..o | e | e 4.000 01/06/2015. | 06/15/2033.
76222R QP 0 |RHODE ISLAND ST & PROVIDENCE P.......ccoovvueirrririierierineisssissssssienens | cevee . 2| 1FE 568,870 |...113.654 ....500,000 | ... 558,978 (8,505) [ ..vuerurererrerins | eevrrrererierineens | e 5.000 06/15/2015. | 11/01/2030.
882722  JY 8 | TEXAS STttt ssesssssssssninns | seenes [P I (. TFE| oo 112,858 |...108.986 ....100,000 | ... 111,290 (1,568) 5.333 08/08/2016. | 10/01/2021.
882723  NB 1 | TEXAS ST ...ttt snsssens st ssesssnssnssssssnssnens | weenes . 2] ... 1FE 590,145 |..116.611 | .................583,055 | ....... 500,000 | ... 569,576 (R N [N R 5.000 07/10/2014. | 10/01/2028.
1199999. U.S. States, Territories & Possessions - Issuer Obligations..............cccccccu. . 5,358,264 XXX | 5,311,206 | oo 4,750,000 | ............. 5,247,271 | oo 0] e, (63,535) 0 0 XXX XXX XXX
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1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). ettt . 5,358,264 XXX | e 5,311,206 | .............. 4,750,000 | ............. 5247271 | oo (V] [P (63,535) 0 0 XXX XXX XXX | 72,465 | ... 212,415 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligation
073900 E5 7 |BEAUFORT CNTY SC SCH DIST.............. SSSPTRRTRR IO [P ISR IOV 1FE| oo 1,214,540 |...116.875 | ..............1,168,750 | ...cocvvennce 1,000,000 | ..ooovvrenee 1,169,971 [ oo | evereeens (25,605) [ ..vcvvvrercereeins [ e [ e 5.000 |...... 2.050 |MS...... 03/17/2015. | 03/01/2023.
108151 U3 3 | BRIDGEPORT CT...octviuiiirririiieinninsiie s ssessisssessssessssnssennss | svvees e | e 1FE| oo 136,300 |...105.465 | ... 131,831 | i 125,000 | ... 133,911 (2,389) [ ..o | e | s 4693 |.... 1.970 [MS...... 03/28/2016. | 09/15/2019.
132285 2Q 9 | CAMBRIDGE MA......oomiiieiriiririiresiesiesesseessssse s ssesssesssennns | sesenes [P ISP IOV TFE| oo 286,415 |...113.019 | .................282,548 | ....... 250,000 | ... 280,249 (3,966) [ ...ovveveeenerrerins | vevrrveererierinennns | e 4.000 |...... 2.130 | JJ....... 06/03/2015. | 01/01/2024.
195864 QU 0 |COLONIAL PA SCHDIST.. st | s . 2| 1FE 541,185 |..112.493 | ...ccccc0......562,465 | cooooivoiinnns 500,000 | ... BA1,185 [ oo et | e | e | e 5.000 |...... 3.800 |FA....... 12/07/2016. | 02/15/2039.
235219 KG 6 | DALLAS TX .ot essssessssesssssssesssesssssssssssssssensseness. | soneees [P SRR IOV TFE| oo 290,790 |...115.192 | .................287,980 | ....... 250,000 | ... 290,532 | .vvveerirerirneennnins | eerveerneeeeenn(298) [ v [ [ 5.000 |...... 2.500 |FA....... 12/08/2016. | 02/15/2024.
249164  LJ 1 |DENVER CITY & CNTY CO..ovvvrnernriniinerierieeeseesssissessessssesesssssssessssssenes | seveees . 2| 1FE 285,500 |...111.143 | ...cc.oce00..... 277,860 | ... 250,000 | ... 278,079 | .ovvvverrerrncenenins | evverrneenne(T02) | e [ e [ e 5.650 |...... 2.360 |FA....... 12/28/2015. | 08/01/2030.
402892 BZ 5 | GUNNISON CO WATERSHED SCH DIST........ovviriiiirinnierierienesesisnines | eveens . 2| 1FE 152,603 |...107.339 | .... 144,908 | ....ccvvovvrrenne 135,000 | ... 145,917 5.250 |...... 0.980 |JD....... revenen 7,088 | 10/19/2015. | 12/01/2025.
414018  5F 4 |HARRIS CNTY TX FLOOD CONTROL D............ SRS IO . 2| 1FE 593,580 |...115.765 | ...ccovvrernecs 578,825 | ..ccoovvrernns 500,000 | ... BT2,748 | ..o | rverenenne(8,283) [ v [ e [ e 5.000 |...... 2.890 |AO...... | coovrernn6,250 | oo 25,000 |05/21/2014. | 10/01/2029.
438670 2T 7 |HONOLULU CITY & CNTY Hl....oovvviiiiiiirisrisiisnissiiesissisniiessissiicsieninns | vevene [ on [ sovensiienns [ e 1FE ..1,977,284 |...117.564 .1,910,415 1,625,000 | .....c....... 1,910,045 | oo | eeeeeennd(38,78) [ s [ [ 5.000 |...... 2.190 |AO...... .81,250 | 03/18/2015. | 10/01/2023.
495098  XJ 9 |KING CNTY WA SCH DIST #405 BEL [P SRR IOV 1FE]| .. 1,911,972 (..117.433 | ... .1,820,212 1,550,000 | ..ooovvrer 1,844,479 | oo [ erereeend(39,258) [ oo [ e [ e 5.000 |...... 2.040 |JD....... ceeeeenn 17,500 | 03/19/2015. | 12/01/2023.
567137 E4 2 |MARICOPA CNTY AZ ELEM SCH DIST et snnees | s . 2| 1FE 514,610 |...105.153 | .covvvvrrrenns 525,765 | ..coovvrerenne 500,000 | .ovvverrern: 512,689 [ oo | s (1,252) s [ e [ e 4.000 |...... 3.650 |JJocoee | e 10,000 | e 21,167 | 05/28/2015. | 07/01/2032.
599632 KC 9 |MILFORD OH EXEMPT VLG SCH DIST......ovviririiiinrinsiiveniesenseiessissinens | voenes . 2| 1FE 1,273,768 |...116.251 ..1,249,698 1,075,000 | ..o 1,243,306 | oo | evrreend(17,428) o [ [ 5.000 |...... 2.890 |JD....... 53,750 | 03/13/2015. | 12/01/2027.
64966H DC 1 [NEW YORK NY....ooiiriirierirrieeseeinesie s ssessssessssssssssssssesssnenss. | sesees [P ISR IOV 1FE| coovei 1,271,000 |...111.592 | .... ..1,115,920 1,000,000 | .ovreeree 1,097,758 | cooovvrvincinnriininns | vverreered(80,289) [ oo [ e [ e 6.810 |...... 2.460 |AO...... crere..88,100 | 07/02/2012. | 10/15/2019.
797508 GA 0 | SAN DIEGUITO CA UNION HIGH SCH........ccoovviiiiriiiiinniseiceniesiesissinns [ s . 2| 1FE 530,665 |...103.603 | ......ccooonenns 518,015 | oo 500,000 | ..coceerrern. 526,389 [ oo | rerieeneee(2814) s [ [ 4.000 |...... 3.280 |FA.......| 08,333 | 25,111 | 04/16/2015. | 08/01/2034.
876315 VT 6 | TARRANT CNTY TX.. v [ s . 2| 1FE 1,154,710 |...111.325 ..1,113,250 1,000,000 | ..oveoeeree 1,061,812 | oo [ v (16,288) [ oo [ e [ e 5.000 |...... 3.140 |W....... .50,000 | 09/28/2010. | 07/15/2025.
876315 VU 3 |TARRANT CNTY TX.. [SOTTRTT PO . 2| 1FE 2,145,806 |...109.622 | .... ..2,049,931 1,870,000 1,980,443 | s | e (29,014) | s [ [ 5.000 |...... 3.220 | JJ....... .93,500 | 09/28/2010. | 07/15/2026.
889294 QQ 0 |TOLEDO OH CITY SCH DIST.....cviiiiuiiririisiiiniiissnssensssessisssnsssensenesesessssssns | werenes . 2| 1FE 578,295 |..115.970 | ..cccoovvrnnenns 579,850 | ....... 500,000 | ... 559,060 | ...oooververrnriinnnns | eonrrenneee(7,550) v [ | 5.000 |...... 3.090 |JD....... 05/08/2014. | 12/01/2027.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: s 14,859,023 XXX ....14,318,223 14,148,571 0 0 XXX XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession . 14,859,023 XXX v 14,318,223 . 14,148,571 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
010268 AU 4 | ALABAMA FEDERAL AID HIGHWAY FI . NP 2| 1FE 783,885 |...104.567 784,253 | . 750,000 | ... 778,616 (3,213) ......4.000 10,000 04/24/2015. | 09/01/2034.
01179R DK 6 |ALASKA ST MUNI BOND BANK AUTH SO OO . 2| . 1FE 583,124 |...114.270 565,981 (BATT) [ oo | e | s 5.000 8,583 02/07/2014. | 03/01/2028.
02765U GC 2 | AMERICAN MUNI PWR-OHIO INC OHR.......otvvuirmerirereineeisineisensenseseseess | cevees . 2| 1FE 853,785 |...112.629 833,855 ) [N IUPORPRRRRION VPPN 5.000 12/19/2014. | 02/15/2029.
040484 MS 3 | ARIZONA BRD OF RGTS UNIV ARIZO. e ..1,147,620 |...113.006 ) ......5.000 04/22/2015. | 06/01/2040.
04048R LG 9 |ARIZONA BRD OF RGTS ST UNIV SY [SSSTTORRRT PO . 1,924,402 |...117.809 . e ) [ e | e [ 5.000 03/05/2015. | 07/01/2028.
047870  MT 4 |ATLANTA GA WTR & WSTWTR REVENU......ccvviiiriiiirciireiseiesiseienins | e . 2| 1FE 251,619 [..119.713 | ........cc...... 245414 | ... 205,000 | ... 246,545 (AAT1) [ s | e | s 5.000 11/06/2015. | 11/01/2025.
047870 MZ 0 | ATLANTA GA WTR & WSTWTR REVENU I 2| .. 1FE 578,770 |...116.252 500,000 | ... 566,553 (6,878) ......5.000 02/26/2015. | 11/01/2031.
059231  ZR 4 | BALTIMORE MD REVENUE.........cccosiuieimrriirieriesinensseissssessessssessssssssssens | seeees . 2| 1FE 1,767,225 |..115.125 | ..o 1,726,875 | e 1,500,000 | ..cooovrenne 1,723,499 [ ..o | e (24,489) | ...vovvecererins [ e [ e 5.000 03/04/2015. | 07/01/2031.
15504R  GC 7 |CENTRL PUGET SOUND WA REGL TRA. JSSSTUURTPTRN BOPON . 2| 1FE 1,300,750 |...105.010 | ..............1,312,625 | .............. 1,250,000 | ...ooovvveee 1,295,124 (4,287) [ oo | e | e 4.000 08/05/2015. | 11/01/2033.
160429 TZ 9 |CHARLESTON SC WTRWKS & SWR REV I 2| 1FE 565,310 |...112.976 500,000 | ... 556,709 (6,081) ......5.000 07/16/2015. | 01/01/2040.
167723  EN 1 |CHICAGO IL TRANSIT AUTH CAPITA.......ciiiriiiiniiinisciienisnicnsisssicsienins | covi . 2| 1FE 1,204,060 |...108.923 | ..............1,089,230 | .............. 1,000,000 | ....cccooeeee 1,048,026 | ....coovvverierenins | s (23,863) [ .oovvvrereireeins [ e [ e 6.000 09/29/2009. | 06/01/2024.
20774Y  J8 1 |CONNECTICUT ST HLTH & EDUCTNLF ......covuuirierieeierirererinerienieseneeins | eveens [P ISR IOV TFE| oo 500,000 |..... 98.556 | ..o 492,780 | ... 500,000 | ... 500,000 [ .ooovverrirrirneerinins | evrrerienieeenenes | e | e | v 1.000 06/22/2016. | 07/01/2042.
235036 C6 5 |DALLAS-FORT WORTH TX INTERNATI FSSOTRTURIRN PR . 2| 1FE 230,240 |..111.329 | ..o 222,658 | ....... 200,000 | ... 228,226 (2,014) [ oo | e | s 5.000 . 09/15/2016. | 11/01/2029.
235416 6T 6 | DALLAS TX WTRWKS & SWR SYS REV. ST BN . 2| 1FE 582,020 |..115.959 | .......c........579,795 | ....... 500,000 | ... 571,078 (6,962) [ ..oovonrirrieiis | e | s 5.000 |.....3.130 [AO...... [ cc0oceer..n.6,250 | ..o 25,000 |05/26/2015. | 10/01/2032.
25477G  EB 7 |DIST OF COLUMBIA INCOME TAX SE........... . B . 2| ... 1FE 117,765 |...110.211 ....100,000 | ... 111,613 (3,289) [ covuvrurererrerins | revrreernerierisenns | s 5.000 ...5,000 |02/10/2015. | 12/01/2026.
29270C H7 3 |ENERGY N W WA ELEC REVENUE.......... OO O . 2| 1FE 584,265 |...115.155 ....500,000 | ... 572,490 (7,366) [ ..o | e | s 5.000 ceerenn.25,000 | 04/24/2015. | 07/01/2033.
30382L DQ 8 | FAIRFAX CNTY VA ECON DEV AUTHF et | e . 2| 1FE 578,185 |...115.856 | ................579,280 | ....... 500,000 | ... 561,297 (8,867) [ ..oovvververrierins | ceviririrneiierinenis | s 5.000 |......3.200 [AO...... [ «cccc0.n.6,250 | ..coceoe 25,000 |06/13/2014. | 10/01/2030.
30382L DR 6 | FAIRFAX CNTY VA ECON DEV AUTHF SOOI OO . 2| 1FE 1,088,300 |...115.005 1,086,797 | oo 945,000 | ...oovvvvnee 1,057,408 | ...coovvrerrrcrirerins | cevereenns (12,565) [ .oovvvrereerenins [ erverieeeneeiiseines [ aeenns 5.000 06/13/2014. | 10/01/2031.
3133EF  RH 2 | FEDERAL FARM CREDIT BANK.......cccostuieiniiirierieneiseissiesssiesiesesesssnennes | cvvees . 2| . 1FE 200,070 |..... 99.899 | .... 199,799 | ....... 200,000 | ... 200,000 (T0) [ oo | e | e 1.340 05/18/2016. | 11/30/2018.
3133EG BV 6 |FEDERAL FARM CREDIT BANK.......cooomiiirrireereierierieseeessssssssessessssensas | coveens . 2| 1FE 200,160 |..... 99.682 | ..ovrvrrrrns 199,364 | ....... 200,000 | ... 200,131 [722) ] [SRTON IV IO 1.210 07/18/2016. | 12/06/2018.
3133EG  CZ 6 |FEDERAL FARM CREDIT BANK.......ccooviiiiiiriinissicieesnsssiesiesiineias | v . 2| 1FE 195,361 |..... 99.464 | ...ccovvvve 193,955 | oo 195,000 | ... 195,239 (122) | oo [ [ 1.300 10/07/2016. | 06/06/2019.
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3134G9 VW 4 |FREDDIE MAC.........ooiiiiiiiiiiiiiereiseteiieseeiesesieseseesessssesiessssessseesssiesssis | o . 2| 1FE 160,024 |..... 99.835 | ..oovrviics 159,737 | oo 160,000 | ... 160,000 (24) | oo | e [ 0.875 |...... 0.710 [JD.cces | e 12 | 600 | 06/21/2016. | 06/28/2018.
34157T  CX 2 |FLORIDA ST BRD OF GOVERNORS UN.........occoomvimriiinniisniisneisneisnniens | coneees . 2] 1FE 522,085 |...105.939 | ................529,695 | ....... 500,000 | ... 522,085 | ...ovieinriiinniiinns | o [ e [ s | 4.000 |...... 3.450 | J....... 12/06/2016. | 07/01/2030.
353590  HT 2 | FRANKLIN IN CMNTY MULTI-SCH BL.......coooriiiriiiereieceiieceiieseiieeneiseneis | e . 2] 1FE 275,313 |...108.052 | ................270,130 | ....... 250,000 | ... 272,751 (2,180 [ oo | e | e 4.000 |...... 2.850 [JJ....... 09/25/2015. | 07/15/2026.
353590  HV 7 | FRANKLIN IN CMNTY MULTI-SCH BL......ovorrrerrrirnriicniiesisensisseninsnnins. | e . 2| 1FE 544,605 |..107.281 | ................536,405 | ....... 500,000 | ... 540,116 (3,818) [ oo | e | s 4.000 |...... 2.980 |JJ....... 09/25/2015. | 07/15/2027.
37358M  CN 9 | GEORGIA ST ROAD & TOLLWAY AUTH.......ooiivriirrriieceiinceisseeieeneisneiens | e . 2] 1FE 2,406,000 |...107.884 | .............2,157,680 | .............. 2,000,000 | ... 2,140,840 | ..o [ e (56,334) [ ...ovvererieniinn | e | e 5.000 |...... 2.000 |JD....... 8,333 02/07/2012. | 06/01/2021.
391577 PB 3 |GTR AZ DEV AUTH INFRASTRUCTURE..........cooovvimmiririinneirineiisnsiissniins | s . 2| 1FE 246,453 |...104.803 | ................262,008 | ...... 250,000 | ... 248,193 230 | oo [ e [ 4.500 |...... 4.620 |FA....... 4,688 04/11/2008. | 08/01/2023.
447168 KL 8 |HUNTSVILLE AL WTR SYS REVENUE.........ccooooiimiiiiriiiiniiieneisneisneisneiins | v . 2] 1FE 526,250 |...106.259 | ......cccocceens 531,295 | ....... 500,000 | ... 523,060 (2,361) [ oo | e | e 4.000 |...... 3.360 |MN......| cocverenene. 3,333 08/19/2015. | 11/01/2032.
451152  F9 8 |IDAHO ST BOND BANK AUTH REVENU N IO . 2| 1FE 582,330 |...114.563 | ...............572,815 | .o 500,000 | ... 572,811 [UAE: 0 ) [OSOUIR ORI IO 5.000 |...... 3.080 [MS...... 7,361 08/13/2015. | 09/15/2033.
455160  AQ 4 |INDIANA UNIV LEASE PURCHASE..........ccoccoviiiiimriniininnisnieiiesesssisnins | eveene . 2| 1FE 560,848 |..112.898 | ................570,135 | ...... 505,000 | ... 545,442 (5,512) [ cooverrrineienins | e | oo 5.000 |...... 3.590 |JD....... 2,104 | .. 02/05/2014. | 06/01/2030.
45528U RS 2 | INDIANAPOLIS IN LOCAL PUBLIC L.....coviiireiireiereiieceiieceiesesisesesieneies | e . 2] 1FE 853,313 |...112.301 | ..cccccoeer...842,258 | i 750,000 | ... 841,175 (9,826) | ..oovveveevereriin | e | e 5.000 |...... 3.260 | Moo | e 18,750 | .oocee. 27,604 |08/28/2015. | 01/01/2027.
462460 2J 4 [IOWA ST HGR EDU LOAN AUTH......coiiiiiiiiiiinissicciessceensissisiienns | v . 2| 1FE 590,810 |...118.253 | ................591,265 | ......cc....coe. 500,000 | ... 573,782 (8,180 | oo | e | e 5.000 |...... 2.900 |JD....... 2,083 .25,000 | 11/07/2014. | 12/01/2030.
46263R  MS 1 [IPSMULTI-SCH BLDG CORP IN.........ooiiviirriineiinciiesnissseissseesniessnieins | s e | e TFE| 762,949 |..116.771 | ...cceeee..... 735,657 | ... 630,000 | ... 739,027 | .o | cevevinn (14,102) [ ..o | e | e 5.000 |...... 2.320 [JJ...... 4,525 | .........31,500 | 04/01/2015. | 01/15/2024.
46613P S5 6 [JEAFLWTR & SWR REVENUE.........coccoviiiiiriceininerieniesseesseiseisssienes | eeiies . 2| 1FE 886,260 |...113.272 | ................849,540 | .....ccccc.... 750,000 | ... 828,842 | ...vvvereiereiiens | e (13,745) [ .o | e | e 5.000 |...... 2.830 [AO...... | e 9,375 | i 37,500 |07/30/2012. | 10/01/2030.
46613P  S7 2 [JEAFLWTR & SWR REVENUE.........ccoooommriierineiisesissiisssssssssssssssssssssinns. | evvonns . 2| 1FE 578,965 |..111.398 | .................556,990 | ....... 500,000 | ... 545,926 (T,981) | oo | e | e 5.000 |...... 3.090 |AO...... .25,000 | 07/30/2012. | 10/01/2034.
46613S  DF 4 |JEAFLELEC SYS REVENUE.........coooiiiiiiiiiiiieeeccieeeeeeseseseiesseieeneis [ cevins . 2| 1FE 1,189,010 |..115.446 | .............1,183,322 | .............. 1,025,000 | ..ccooovennee 1,167,315 | oo | e (14,938) [ ..o | e | e 5.000 |...... 3.080 [AO...... coener..51,250 | 07/08/2015. | 10/01/2030.
491501  CX 8 |KENTUCKY ST MUNI PWR AGY PWR S......ccovtviirriirriinrisseiinssissseiennsiens | coveees . 2| 1FE 228,702 |..109.194 | ................218,388 | ....... 200,000 | ... 215,195 (3,794) | oo | e | e 6.040 |...... 3.800 |MS......| oovreennnd,027 | e 12,080 |03/27/2013. | 09/01/2026.
49151E  8R 7 |KENTUCKY ST PROPERTY & BLDGS C e | s . 2] 1FE 558,545 |...110.195 500,000 | ... 537,639 (7,506) | ..o | e | e 5.000 |...... 3.220 |FA...... .25,000 | 02/12/2014. | 08/01/2025.
495289 X4 7 |KING CNTY WA SWR REVENUE.........ccooooiiiiimiiiinniirciiseseiseseiseseissssienes | ceneees . 2| 1FE 582,205 |...111.946 500,000 | ... 569,495 (7,5689) | ..o | e | e 5.000 |...... 3.030 [JJ....... ceeen.25,000 | 04/15/2015. | 07/01/2038.
495289 X8 8 |KING CNTY WA SWR REVENUE...........ccostimiinirierieieeeissiseieniesesesisnins | eveens . 2| 1FE 583,080 |...114.381 500,000 | ... 570,259 (7,659) | oo e | e 5.000 |...... 3.010 | | 012,500 | e 25,000 |04/17/2015. | 07/01/2036.
544435 4B 3 |LOS ANGELES CA DEPT OF ARPTS........ccocovummmriminrisnienns I . 2] 1FE 599,165 |...116.579 500,000 | ... 583,172 [CTAT) [OOSR DU IR 5.000 |...... 2.760 [MN...... .25,000 | 02/06/2015. | 05/15/2027.
544435  4F 4 |LOS ANGELES CADEPT OF ARPTS........coomriimnriiinrriissisnsissnssssssisssininns | e . 2| 1FE 587,470 |...111.880 500,000 | ... 573,506 (LA RN NN DI 5.000 |...... 3.000 |MN...... .25,000 | 02/06/2015. | 05/15/2031.
545904 MN 1 |LOUDOUN CNTY VA SANTN AUTH WTR.......orvuiirriiniiinnieieneisenessesienenes | s . 2| ... 1FE 517,775 |...106.983 500,000 | ... 515,517 (1,650) [ oo | e | e 4.000 |...... 3.550 | J....... 17,333 | 08/05/2015. | 01/01/2037.
574204 ZE 6 |MARYLAND ST DEPT OF TRANSPRTNC........ccoocommrvimmmrirarrirennnes NP 2] 1FE 100,698 |...102.999 ...100,000 | ... 100,552 (82) +03.000 .. ,000 |03/06/2015. | 02/01/2027.
57583R 5N 1 | MASSACHUSETTS ST DEV FIN AGY R SR OO . 2| 1FE 284,063 |...112.086 250,000 | ... 265,970 (3,906) [ ..vovvvurverrierins | vevirrirerierineeis | s 5.000 |...... 3.190 112,500 | 01/24/2012. | 10/15/2040.
57583R 58 0 | MASSACHUSETTS ST DEV FIN AGY R B ST (P 1FE| oo 263,254 |...113.104 | .................248,829 | ....... 220,000 | ... 238,543 (4,327) 5.000 |...... 2.750 .11,000 | 11/10/2010. | 01/01/2021.
575830 KR 8 | MASSACHUSETTS ST DEV FIN AGY R . e 2| 1FE 157,062 |...105.620 158,430 | . ...150,000 | ... 153,830 (731) .....4.000 04/12/2012. | 10/01/2028.
575896 NX 9 |MASSACHUSETTS ST PORT AUTH......ccoooimimiiiriireiiineisneisssiisssiisnniins | e . 2] 1FE 574,825 |...115.932 579,660 | ....... 500,000 | ... 558,518 [(CHEAS) NSO DU I 5.000 07/10/2014. | 07/01/2029.
576049 W4 8 | MASSACHUSETTS ST WTR RESOURCES et | s [P U I 1FE| o 608,590 |...124.938 | ................624,690 | ................ 500,000 | ... 608,231 (359) 5.250 12/05/2016. | 08/01/2031.
59250Y SD 2 |MET TRANSPRTN AUTH NY REVENUE...... . I 2 579,495 |...113.557 . 500,000 | ... 548,361 (7,380) ......5.000 07/13/2012. | 11/15/2028.
592647 AX 9 |MET WASHINGTON DC ARPTS AUTH A SRR PR o | el TFE | 586,890 |...116.356 | ................581,780 | coovooirirernec 500,000 | ... 575,995 (7,488) | ..o | e | e 5.000 07/08/2015. | 10/01/2025.
59324P  BL 2 |MIAMI BEACH FL STORMWTR REVENU........cocoririiiiiniineiienissisniisniiens | ceveene . 2 113,567 |...108.528 108,528 | ....ccvvvvrienns 100,000 | ... 112,094 (TA73) [ oo | e | s 4.375 05/24/2016. | 09/01/2029.
59333P  H7 6 |MIAMI-DADE CNTY FL AVIATION RE.. . e 2 578,205 |...111.104 555,520 | . 500,000 | ... 564,260 (7,225) ......5.000 01/12/2015. | 10/01/2031.
594615 BM 7 |MICHIGAN ST BLDG AUTH REVENUE..........c..ccoooiiiiiiiiniicnnicisceciiseins [ s . 2 564,350 |...112.633 | ................563,165 | ...ccccccorns 500,000 | ... 557,066 (5,484) | ..o | e | e 5.000 07/31/2015. | 04/15/2033.
60534T WT 8 |MISSISSIPPI ST DEV BANK SPL OB et | eriaas . 2 566,495 |..112.540 | .................562,700 | ....... 500,000 | ... 548,777 (7,264) | ..o | e | e 5.000 06/13/2014. | 01/01/2028.
605699 ND 5 |MISSISSIPPI ST UNIV EDUCTNL BL.......oourieiriiiciiiereiiereeieeciiseseieneiienes | e . 2 596,486 |...115.292 | .....cc..ec....582,225 | oo 505,000 | ... 575,590 (8,200) | ..oovveveeverrriins | e | e 5.000 . 05/20/2014. | 08/01/2028.
606092 GB 4 |MISSOURIJT MUNIELEC UTILITY oo | e . 2 578,355 |...114.040 | ................570,200 | ....... 500,000 | ... 561,336 (7,752) [ oo | overeeesrisssinnns | e 5.000 |...... 3.040 | Wi | v 12,500 | ..cooveeee 25,000 |09/24/2014. | 01/01/2028.
63968A E7 6 |NEBRASKA ST PUBLIC PWR DIST RE . ST I . 2. 1 781,711 |..103.940 | .............. 748,368 | ....ccooeeuurnnes 720,000 | ... 729,459 (9,123) | oo | e | e 5.000 |...... 3.650 | J....... 18,000 .36,000 | 09/10/2010. | 01/01/2026.
63968A F8 3 |NEBRASKA ST PUBLIC PWR DIST RE . SRS IR . 2| 1FE 303,999 |...103.909 | ................290,945 | ....... 280,000 | ... 283,679 (3,548) [ ..o | e | s 5.000 |...... 3.650 | JJ....... ceevenenenn 1,000 | ..........14,000 | 09/10/2010. | 01/01/2026.
64465P B9 8 |NEW HAMPSHIRE ST MUNIBOND BAN.........ccoooviiimriiniiinniisnnisnsisneiins | v e | e TFE| i 1,572,402 |..117.575 | .............. 1,528,475 | ..ccoovvvnan 1,300,000 | ..cccovvvnnne 1,519,609 | ..o | e (B0,438) | ..o | i | e 5.000 |...... 2240 [FA....| oo 24,556 | ......... 65,000 |03/11/2015. | 08/15/2023.
646065 D9 0 |NEW JERSEY ST EDUCTNL FACS AUT.......oiiiiiriiiireiieneeeereiienesisenesienenes | e . 2| 1FE 294,495 |..107.327 | ...............268,318 | ...... 250,000 | ... 266,291 (6,260) | ..o | e | e 5.000 |...... 2.300 [JJ....... coerernnnn8,250 112,500 | 04/16/2012.| 07/01/2034.
64971W MW 7 |NEW YORK CITY NY TRANSITIONAL.......cooovrviiimriinriiemriisseiessiesnsisnniiens | oo . 2] 1FE 586,020 |..116.957 | ................584,785 | ...... 500,000 | ... 569,152 (8,026) | ...ovvvverieiriin | e | e 5.000 |...... 2.950 (FA...... cirrr.25,000 | 11/06/2014. | 08/01/2029.
649883 YC 3 |NEW YORK ST MTGE AGY HOMEOWNER..........ccoooivverriireenerisnniissniins | s e | e 1FE| 1,500,000 |...101.385 | ............. 1,620,775 | oo 1,500,000 | ...cccovennee 1,500,000 | ..ooovvererieriiiens | e | e | e | e 2750 |...... 2750 |AO...... | ... 10,313 | ... 41,250 | 02/13/2014. | 04/01/2020.
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64990E CK 1 |NEW YORK ST DORM AUTH ST PERSO........... SSSTTRTRTINI PUR . 2| 1FE 570,335 |...114.903 | ...cccceeeee 574,515 | L 500,000 | ... 550,442 (7,592) | oo | e | e 5.000 |...... 3.130 [JD....... 04/16/2014. | 12/15/2028.
64990E  CL 9 |NEW YORK ST DORM AUTH ST PERSO........... e | s . 2] 1FE 563,995 |..114.723 | ..............573,615 | ... 500,000 | ... 545,898 (IR T40) USROS DU I 5.000 |...... 3.290 |JD....... 04/10/2014. | 12/15/2029.
64990H ML 1 |NEW YORK ST DORM AUTH REVENUES... [SSTTIRTRRTITORN IO . 2] 1FE 579,005 |..114.462 | ... 572,315 | Lo 500,000 | ... 553,452 (9,088) | ...ovvevrverriins | e | e 5.000 |...... 2.840 [MN...... 02/06/2014. | 05/15/2023.
650009 G2 3 |NEW YORK ST THRUWAY AUTH......ccoimiiiiiiiirinniienieneenississisenieniennes. | e . 2| 1FE 597,940 |..115.364 | ................576,825 | ....... 500,000 | ... 580,692 (8,907) [ oo | e | oo 5.000 |...... 2.730 | ddeies | 012,500 | e 25,000 |01/09/2015. | 01/01/2029.
650035 ZC 5 |NEW YORK ST URBAN DEV CORP REV. IV . 2] 1FE 565,075 |..115.283 | ................576,420 | ....... 500,000 | ... 547,338 (B,770) | oo | e | e 5.000 |...... 3.300 |MS...... .25,000 | 04/15/2014. | 03/15/2030.
67760H JS 1 | OHIO ST TURNPIKE COMMISSION I I . 2| 1FE 239,360 |...114.668 | ...............229,336 | ....... 200,000 | ... 230,546 (4,556) 5.250 |...... 2.540 |FA....... ceern.10,500 | 01/13/2015. | 02/15/2030.
677704 YN 2 |OHIO UNIV GEN RECPTS ATHENS.........ccoooiiiiiimriireieneiesniesesiessiinsiins | s . 2] 1FE 298,300 |..114.449 | ...............286,123 | ....... 250,000 | ... 277,561 (4,651) [ oo | e | e 5.000 |...... 2790 (Do | oo 1,042 | 12,500 | 04/18/2012. | 12/01/2023.
682001 CU 4 |OMAHA NE PUBLIC PWR DIST ELECR... 2| 1FE 606,830 |...114.997 | ...............574,985 | ... 500,000 | ... 586,979 | ...vvvererieriicins | ceverenens (10,309) [ .ooovveverireniens | oo | e 5.000 |...... 2470 |FA...... .25,000 | 01/14/2015. | 02/01/2031.
682001 DQ 2 |OMAHA NE PUBLIC PWR DIST ELECR... . . 2| 1FE 595,835 |...117.509 | .................587,545 | ....... 500,000 | ... 579,120 (9,292) [ ..oovvnrinrrvenis | e | s 5.000 |...... 2.680 |FA....... ceerenn.25,000 | 03/03/2015. | 02/01/2028.
68607D SE 6 | OREGON ST DEPT OF TRANSPRTN Hl....ccoooooouiiiiriiiriieceieceeiisniiesneiiens [ e . 2] 1FE 1,449,228 |..1119.315 | ............. 1,431,780 | oo 1,200,000 | ..ccovvennee 1,407,505 | ... | e (P T0L) I RTIN DR IO 5.000 |...... 2.560 [MN......| ..cc.....T,667 | ......... 60,000 |03/11/2015. | 11/15/2027.
68607D SK 2 |OREGON ST DEPT OF TRANSPRTN Hl....ccoooooorviiriiirriinrniiseeeisesiiseneiinns [ oo . 2| 1FE 277,545 |..107.545 | ..............274242 | ... 255,000 | ... 273,673 (2,079) [ oo | e | s 4.000 |...... 2.950 |MN...... .10,200 | 02/10/2015. | 11/15/2032.
696543  PK 7 | PALM BEACH CNTY FL PUBLIC IMPT.........ooiiiiiiniiiniisniieneiieneeieseiieseiins | s . 2] 1FE 146,720 | ..... 99.554 | ... 149,331 | 150,000 | ... 147,015 L 2 OO IUOOORRRRPOIN DOt 3.000 |...... 3.190 |MN...... 05/06/2015. | 11/01/2029.
70917R  H2 4 | PENNSYLVANIA ST HGR EDUCTNL FA......ccoooiiiiiriiiereiereiseseiieseeiessiins | oo . 2] 1FE 1,171,050 |...109.182 | ......cco...e. 1,091,820 | ..coovvvenneee 1,000,000 | ..ccovvennee 1,076,420 | ..o | e (20,841) [ .oooeveoerienii | e | e 5.000 |...... 2,670 |JD....... 03/20/2012. | 06/15/2021.
709221 QS 7 | PENNSYLVANIA ST TURNPIKE COMMI ceetert e | e . 2| 1FE 254,943 |..106.733 | ................240,149 | ...... 225,000 | ... 241,151 (8,281) [ oo | e | e 5.000 |...... 1.200 [JD....... .11,250 | 04/24/2015. | 12/01/2024.
709223 2C 4 | PENNSYLVANIA ST TURNPIKE COMMI ST U . 2| 1FE 903,855 |...111.579 | ................836,843 | ..ccccccceenn. 750,000 | ... 843,245 | ..o | e (14,345) [ .o | e | e 5.000 |...... 2.710 |JD....... coeeer.37,500 | 07/18/2012. | 12/01/2024.
709235 RV 9 | PENNSYLVANIA ST UNIV.....ccoiiiiiiriniiiciiei s | e . 2| 1FE 1,579,230 |...104.353 | .............. 1,408,766 | .............. 1,350,000 | ...ccovveeee 1,394,856 | ....ccovvvevvrvcrirenins | e (39,155) [ eovvrrirriirrins [ e [ e 5.000 |...... 1.990 [FA.....| .........25,500 | .......... 67,500 |02/07/2012. | 08/15/2021.
71884A  YY 9 |PHOENIX AZ CIVIC IMPT CORP EXC........ccovvoriiirriiineriineiissnicsneissneiins | coveees . 2] 1FE 584,440 |..114.696 | ................573,480 | ... 500,000 | ... 572,529 (7,370) | oo | e | e 5.000 |...... 3.040 | W....... .28,403 | 04/22/2015. | 07/01/2032.
73358W  VZ 4 |PORT AUTH OF NEW YORK & NEW JE JSOTSTTRTTR O . 2] 1FE 687,738 |...111.439 | ..o 879,778 | Lo 610,000 | ... 676,574 (B,779) | oo | oo | oo 5.000 |...... 3470 [MN...... crerer.30,500 | 04/28/2015. | 05/01/2034.
751073 HD 2 |RALEIGH DURHAM NC ARPT AUTH AR. e [ s . 2] 1FE 287,378 |..111.090 | ....ccc..e... 277,725 | ... 250,000 | ... 266,670 (4,699) | ..oovvvoriiinii | s | e 5.000 |...... 2.880 [MN......| .........2,083 | ......... 12,500 | 05/08/2012. | 05/01/2028.
773426  BC 4 |ROCKINGHAM CNTY NC LTD OBLG... SRS O . 2] 1FE 837,760 |...118.172 ....700,000 | ... 816,645 | ..o | e (12,448) | ..o | e | e 5.000 |...... 2.730 |AO...... .35,000 | 03/17/2015. | 04/01/2026.
786005 PM 4 | SACRAMENTO CA MUNIUTILITY DIS.....cooiiieiinirierierisniinnissiesienissiins [ e [P I (i 1FE| o 1,188,540 |...120.130 .1,000,000 | ....ccooeueee 1,161,945 (5,993) [ coooverrrineireniins | e | e 6.322 |...... 4.900 |MN...... . 02/09/2012. | 05/15/2036.
795560 DE 8 | SALT LAKE & SANDY UT MET WTR D..coccovvvviirriiceieceieceeisceiiesesieseniennnes | s [ [ 2] TFE| o 4,503,082 |...108.720 | .............4,511,880 | .............. 4,150,000 | .....occcn: 4,253,611 | oo ) SRR SV PR 5.000 |.....3.940 |JJ...... I I 09/22/2009. | 07/01/2030.
796253 S9 4 | SAN ANTONIO TX ELEC & GAS REVE [ 2| 1FE 290,545 |...107.752 I 250,000 | ... 271,308 ) 5.250 01/26/2015. | 02/01/2028.
812643 EC 4 | SEATTLE WAMUNILIGHT & PWR RE........cccoooiimiiiirriinnineisnciisnsiisnniins | s . 2| 1FE 285,988 |...110.682 | ................276,705 | ....... 250,000 | ... 279,072 ) [ oo [ | 5.000 03/28/2016. | 02/01/2026.
812643 PC 2 | SEATTLE WA MUNILIGHT & PWR RE.... . 2] 1FE 40,049 |...109.963 35,000 | .. 39,161 ) 5.000 04/26/2016. | 02/01/2024.
812643 PG 3 | SEATTLE WA MUNILIGHT & PWR RE 2| 1FE 188,805 |...109.422 ...165,000 | ... 184,615 (4,190) ......5.000 04/26/2016. | 02/01/2024.
837152 UF 2 | SOUTH CAROLINA ST TRANSPRTN IN.. . 2| 1FE 515,715 |...104.676 500,000 | ... 515,638 (40 O OO PO 4.000 12/07/2016. | 10/01/2031.
837227 Y6 8 |SOUTH CENTRAL CT REGL WTR AUTH . 2| 1FE 122,848 |...107.300 120,000 | ... 122,348 ) 3.250 02/18/2015. | 08/01/2029.
83755L  UY 0 |SOUTH DAKOTA ST BLDG AUTH REVE..... 2| 1FE 596,550 |...117.431 500,000 | ... 577,181 ) ......5.000 11/14/2014. | 06/01/2025.
83755L VB 9 | SOUTH DAKOTA ST BLDG AUTH REVE..... . . 2| 1FE 585,875 |...114.825 500,000 | ... 567,434 ) SRR ISSOURRORTORTON PR 5.000 08/13/2014. | 06/01/2028.
850578 TS 4 | SPRINGFIELD IL ELEC REVENUE.........cccoovimiiiiriniieiineicnierssiiesissiienes [ e . 2| 1FE 550,070 |...110.947 500,000 | ... 545,028 ) U RSO PO 5.000 11/13/2015. | 03/01/2034.
873545 GV 3 | TACOMA WA SWR REVENUE.. e 2| ... 1FE 696,227 |...118.047 ...575,000 | ... 677,246 ) ......5.000 02/12/2015. | 12/01/2027.
875124 HC 6 | TAMPABAY FL WTR REGL WTR SPLY..... e [ . 2| 1 209,221 |...111.906 ...180,000 | ... 201,071 ) [ e | e [ 5.000 06/19/2015. | 10/01/2025.
875124 HD 4 |TAMPA BAY FL WTR REGL WTR SPLY..... B . 2] 1FE 81,364 |...111.376 70,000 | .. 78,194 (2,096) | ..oovvevriiiniin | e | e 5.000 06/19/2015. | 10/01/2025.
880558 BP 5 | TENNESSEE ST SCH BOND AUTH......ccoiiiiiiiiiriiiiceeieceiiesesieeeeieseniseenins | e . 2] 1FE 595,145 |...112.699 ...500,000 | ... 555,159 (9,475) | oo | e | e 5.000 . 07/26/2012. | 05/01/2032.
91412G YR 0 |UNIV OF CALIFORNIA CAREVENUES........cccocimmiriirrinrierrisseissssissssinnns | e . 2| 1FE 1,613,705 |..115.111 | ............1,694,287 | .............. 1,385,000 | ..coooovreeee 1,578,854 | ...coovvvvvrrcrirerins | e (20,003) [ .oovvvrerrrrenins [ v [ e 5.000 |...... 3.080 [MN......| ...cc.......8,849 | ... 69,250 |03/13/2015. | 05/15/2032.
914437 RA 8 |UNIV OF MASSACHUSETTS MA BLDGA.......... SRS I [ (] TFE| oo 251,335 |...100.080 | .................250,200 | ....... 250,000 | ... 250,738 (251) [ oo [ e | e 2.108 |...... 2.000 [MN...... ...5,270 | 07/28/2014. | 11/01/2019.
914692 V2 1 |UNIV OF NEW MEXICO NM......coooiiiiiiiiniicienisnississiesiesissisensissiienss | e . 2| 1FE 596,695 |...117.646 | .................588,230 | ...ccccceuunns 500,000 | ... 577,547 (9,333) [ oo | e | s 5.000 |...... 2.680 [JD....... coennnn25,000 | 11/14/2014. | 06/01/2026.
915200 UN 7 |UNIV OF VERMONT & ST AGRIC CLG........ccoovuimmriirriiniisneiisseisnsiisnniins | s . 2] 1FE 582,435 |..1156.924 | ...............579,620 | ...... 500,000 | ... 566,448 (TA91) | oo e | e 5.000 |...... 3.060 |AO...... | .cccee.....6,250 | ..o 25,000 |09/19/2014. | 10/01/2029.
940093  B6J 1 |WASHINGTON ST UNIV......oooiiiiiiriiiiriiiiriiieseiiseseiisesessesessesesseseseesesienens | e . 2| 1FE 566,093 |...112.666 | .................580,230 | ..cocoerrrurnes 515,000 | ... 553,510 (4,533) | oo | e | e 5.000 |...... 3.800 |AO...... . .25,750 | 02/03/2014. | 04/01/2032.
95308R  JJ 9 |[WHARRIS CNTY TXREGL WTR AUTH....cc.cooiimmiiinniisnniissniisssissssisssiisnnns | coveeas . 2] . 1FE 531,300 |...105.390 | .................526,950 | ....... 500,000 | ... 528,543 (2,690) | ..oovvenriiisnis [ | o 4.000 |..... 3.250 | JD....... ....889 | ..........20,778 | 12/02/2015. | 12/15/2030.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... 68,158,184 XXX | 66,796,818 | ........... 59,705,000 | ........... 65,693,199 | ..o 0 [ (853,586) 0 0 XXX XXX XXX | e 818,490 | ... 2,740,416 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 - R

tial Mortgage-Backed Securities
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3128H7 X8 0 | FEDERAL HOME LN MTG CORP #E99703..........ccoooerrrirrrrinrriinnerinceireneis | cevinae ...101.354 33,267 (88) | vvverrverriiies | e [ e 5.000 |...... 4.560 |MON... 11/24/2003. | 10/01/2018.
3128MJ  S4 3 | FEDERAL HOME LN MTG CORP #G08538............cooovmvverrierciineiinnisnniins [ covenae ..102.619 | ...........4,130,710 | .............4,025,258 | ............. 4,055,039 (4,260) | ..o | e | s 3.500 |...... 3.350 |MON... 08/06/2013. | 07/01/2043.
3128PP  5E 9 | FEDERAL HOME LN MTG CORP #J10845............oovvveirriieniiieneieneiiesiiienes | e . . ..104.724 , 103,811 (1,485) | oo | e | oo 4.500 |...... 3.380 [MON... 09/15/2009. | 10/01/2024.
3128PU  ND 0 | FEDERAL HOME LN MTG CORP #J14888............covvvveerrirnriirnnrisenrieniennns | veeee | v | veverirens 4] ... TFE| oo 591,465 |...104.364 | ...l 609,284 | ....... 583,803 590,716 (2,015) [ oo | e | s 3.500 |...... 3.050 | MON... 03/16/2011. | 04/01/2026.
312962 5L 3 | FEDERAL HOME LN MTG CORP #B10851............oovvvreeienrencerieneereeniinnns | eveeee [ oo | cevererennh | i 1FE ...16,125 |...101.575 15,778 15,841 [CC74 ) [N ISR IO 5.000 |..... 4.310 [MON... 01/30/2004. | 11/01/2018.
312964 E9 6 | FEDERAL HOME LN MTG CORP #B11960.........coocmrvveemrrinrerinnerirnnniiseniiinnns | wveeee [ v | cerevreenidh | e 1FE| .. ...15,720 |...101.538 ..15,603 15,605 (18) | covvvererrirerrines | eervimereiiereiieeees [ e 4.500 |...... 4.280 |MON... 01/09/2004. | 01/01/2019.
31306X 2B 8 |FEDERAL HOME LN MTG CORP #J20770..........cocvemrerrerrernererinreneeseninees | veveree | or | ceevirencdh [ s TFE| i 1,159,393 |...100.877 | ............. 1,112,629 | oo 1,102,953 | ..o 1,143,366 | ..o | e (10,818) [ oo | e | e 2.500 |...... 1.470 | MON... 10/12/2012. | 10/01/2027.
31307B 6T 2 |FEDERAL HOME LN MTG CORP #J23582........c.ocvumrereerrrinernerirereneesneninnees | vevenee | on | eevveinndh | s 1FE ...1,063,856 |...103.003 ..1,066,478 1,035,383 ...1,055,443 (G727 1 RTIR DRI IO 3.000 |...... 2.440 |MON... 08/05/2013. | 05/01/2028.
3132GT PH 4 | FEDERAL HOME LN MTG CORP #Q08224..........cocouvvvrrrerienviieeriessisssniens | e 4] ... 1FE]| .. ..1,309,475 |...103.143 | .... ..1,342,038 11,301,140 | .. ...1,308,644 (1,346) [ ..o | e | s 3.500 |...... 3.360 | MON... 07/26/2013. | 05/01/2042.
3132L5 AF 0 | FEDERAL HOME LN MTG CORP #V80006.............ccocooerrvrermerermnrerenerienniirinns | wveree [ v | cerevirens 4] ... 1FE| 2,260,738 |..... 99.521 | oo 2,153,358 | ...ccoovenene. 2,163,709 | ....ccccee... 2247534 | oo | e (16,052) [ ..oovveverrieniins | e | e 3.000 |...... 2.360 |MON... 05/01/2013. | 04/01/2043.
3136A5 DW 3 |FANNIE MAE 1236 BV......ooviviriireieceiieceieseisnnsiiesnsisssnisssssssssissnninnes | oeveeen | oo [ eeverennct | e 1FE 251,793 |...102.448 | ................244,330 | ..... 238,490 246,784 (7,290) [ oo | e | e 4.000 |...... 2.040 [MON... 04/30/2014. | 07/25/2039.
3136AF  EC 4 [FANNIEMAE 13 72 NA.......coiiiiiiiiniinesenesssessssssesessssssssssssssins | o 4 1FE| .. ...1,258,230 |...100.107 | .............1,254,188 | ............. 1,252,847 | .coovvi 1,256,462 (1,243) | oo e | e 2500 |...... 2.360 MON... 02/06/2014. | 08/25/2042.
3136AG VN 9 |FANNIE MAE 13 100 PK......oiiiiiiiiiiiieieiieeeieeeisesesesessseisessisssesseneinene | ceneien | o [ cevienenes 4] ... AFE| oo 350,433 |...103.884 | ...............348,785 | ..o 335,744 347,890 (2,524) [ oo | e | s 3.500 |...... 2.620 |MON... 11/27/2013. | 03/25/2043.
3137A1 X9 9 |FREDDIE MAC 3719 LE......oiiiirinrrirnrnenrisenninssnisennissssisssssssssssssssssnnns | vvveeen | oo [eorveened | ot IFE | i 2,434 |, 99.967 2,369 | ....... 2,369 (B3) [ e | e | s 4.000 |...... 2.640 |MON... | .... 12/20/2010. | 08/15/2028.
3137A3  RL 5 |FREDDIE MAC 3782 PG........ccovviriiiciiinieienesissesiesesissssiessseessssssssseesneens | ceneees ...100.554 342,859 346,086 (3,823) 2.250 |...... 1.250 | MON... 07/30/2013. | 11/15/2028.
3137A5 X2 5 |FREDDIE MAC 3786 WE.........ccommiviirriinriireiiessiiesessesesssssssssssssessssesinns | ceveees ..100.281 | oo 617,448 | 615,712 619,795 (4,986) | ..oovveverrirerrinn | e | e 2.000 |...... 1.200 | MON... 12,314 | 10/25/2013. | 12/15/2028.
3137B8  F5 1 |FREDDIE MAC 4302 PA.........cooiiiiiiiiiinniesciisseissseisssssssssssssssssssnssas | cenenes ...103.655 676,038 (9,265) | ..oovveververrii | e | e 4.000 |...... 2.710 [MON... .25,786 | 04/02/2014. | 12/15/2043.
3137B8  JF 5 |FREDDIE MAC 4315 KP......ccostiiiiiiireiieceiieceeieseeiesseiesesisssisssissssisssios | ceneees . . . ..102.128 730,201 (4,080) | ..ooeveorrireniinn | e | e 3.000 |...... 2.370 [MON... .21,393 | 03/18/2014. | 08/15/2041.
3137BD  GP 5 |FREDDIE MAC 4392 AC.......cocooiriiiriiinniiisneiisneissnsisnsisssssssssssssssssssens | vnnns | o0 | coneveinnd 4] ... TFE| 653,227 |...101.216 | ................636,509 | ................. 628,858 848,412 | oo | e (10,219) [ oo | i | s 3.000 |...... 1.460 | MON... 18,866 | 10/21/2015. | 07/15/2037.
3138A3 DM 6 |FEDERAL NATIONAL MTG ASSOC #AH1907...........cooovemverererimnneinnneseneninns | cevee | oo [ eervenecd | 1FE .338,972 [..105.614 | .................343,770 | ....... 325,495 338,355 (3,545) [ ..o | v | s 4.000 |...... 2.430 |MON... .13,020 | 06/20/2011.| 03/01/2026.
3138A6  ZQ 6 |FEDERAL NATIONAL MTG ASSOC #AH5250...........cocmrveemrnvinneesnneiinneinns | veveven | oo [ eevrneni | 1FE ..588,513 [..105.614 | .................596,844 | ................ 565,114 581,307 (A74T) | oo | e | e 4.000 |...... 2.920 |MON... .22,605 | 06/20/2011. | 03/01/2026.
3138MF P76 |FEDERAL NATIONAL MTG ASSOC #AQOA45.............coovvvmemevenernnerrenniinenes | cever | o [ eervennc | 1FE 722,825 687,382 716,380 [(GER:510) F [URNRORRRUROO DO IO 3.000 |...... 2.240 [MON... .20,621 | 11/27/2012. | 10/01/2042.
3138MG LE 3 | FEDERAL NATIONAL MTG ASSOC #AQ1224. 1,490,970 1,422,647 1,424,635 1,477,322 .(12,765) ....3.000 MON... 12/19/2012. | 11/01/2042.
3138MK  5J 1 |FEDERAL NATIONAL MTG ASSOC #AQ4448 ..3,805,666 3,815,690 | .. ..3,971,117 (39,844) | ...oovvriinrii | s | s 3.000 MON... 12/12/2012. | 11/01/2042.
3138YW KA 4 | FEDERAL NATIONAL MTG ASSOC #AZATSS...........coovvreceeererieneeiieneseceins | e ...105.753 AT39,747 | 1,853,480 (21,500) [ ..oovveoerieniin | e | e 4.000 MON... 01/26/2016. | 10/01/2045.
31397N  5G 6 | FANNIE MAE 09 38 AB.. ...104.443 522,223 .(13,947) .....4.000 MON... 07/26/2013. | 06/25/2024.
31397U XA 2 [FANNIE MAE 1161 MG......cooiiiiiiciiiniiscisssissessssssessssssnessssssnenes. | oo ..1056.303 | ............1,141,556 | ..............1,084,060 | ............. 1,145,997 (23,480) [ ..o | e | e 4.000 MON... 11/08/2013. | 07/25/2026.
31398C D4 7 |FREDDIE MAC 3527 DA........ooiiiiriiireiiseiieseiiesesissessessssssssssessssssissnnes | cvvinns ...103.965 174,780 (2,402) | oo | e | e 4.000 MON... 05/14/2010. | 04/15/2029.
31418A MW 5 |FEDERAL NATIONAL MTG ASSOC #MA1272.........convvvemnreeranerinnneinnerenseee | voveeen | o [eerivennie | it IFE | i 715,027 99.737 677,977 709,483 (6,753) ......3.000 MON... 11/27/2012. | 12/01/2042.
314188 5D 4 |FEDERAL NATIONAL MTG ASSOC #MA2643..........ccooouiimiiianiiiiniicssnicsssiis | coneees ...101.464 23,371,278 | ...........3,322,612 | ............. 3,451,483 | ..o | s (17,193) [ oo v | oo 3.000 MON... 05/10/2016. | 06/01/2036.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... 30,560,101 XXX ....30,011,176 30,385,230 (236,990) 0 0 XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations. 98,718,285 XXX 96,807,994 .96,078,429 | ..o 0 | i (1,090,576) 0 0 XXX XXX ....3,637,311 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00164D AM 5 | AMC ENTERTAINMENT HOLDINGS TL B.....ccccoovuimiiimiiiinniieneiiennissniiesnins [ e 2| 3FE 246,237 |..100.893 | ................248,436 | .....ccooouuee. 246,237 246,237 527 3.398 |...... 3.390 | MON.. 06/15/2015. | 12/15/2022.
00206R  BF 8 [ ATET INC.....oiioieiieiceiereeceeseiiecesiesesiesessesessesesssssssessssesessesssennns | cevnns | oo | coverevinns (] 2FE| oo 251,815 |...100.137 | ................250,343 | ..... 250,000 250,245 (583) [ ceveveevererriienes [ e | e 1.700 |...... 1.460 |JD....... 04/03/2014. | 06/01/2017.
00206R  DC 3 [AT&T INC....oooiiiiiiiierieiriieie it sssssssssesssisssessenenns. | crvees . 104.242 | ................208,486 | ....... 200,000 213,131 (L2 [T OIS PR 4.450 |...... 3.380 |AO...... 05/24/2016. | 04/01/2024.
00287Y  AX 7 |ABBVIE INC.......ccoooiirriirriinerisnersscnissenssnissssisssssssssssssssssssssssssssnesinnne | oonene | o [ eeevenne 1| e 2FE | 193,450 ... 97.007 | ..o 194,014 | L 200,000 193,453 B | e | s | e 2.850 |...... 3.420 |MN...... 12/27/2016. | 05/14/2023.
00751Y  AB 2 | ADVANCE AUTO PARTS INC.......ccovvviimriiinriinriisneisesissssisssnssisnsisnnies | coneies .. 104364 | ................ 105,409 | oo 101,000 105,968 (889) | vvveeveeiriiens [ s [ 4500 |...... 3.420 | Jd....... 08/14/2014. | 01/15/2022.
00817Y AN 8 [AETNAINC......ooiiiiiriiinisrsccssssssisss s | coneies ..100.252 | i 100,252 | 100,000 99,767 102 | oo [ e | v 2.200 |...... 2.300 [MS...... 09/17/2014. | 03/15/2019.
01449H  AK 5 [ALEREINC TL Bu.covooiiiieiceereereseeeiesesiesesiesesiesesssesiesesiesssissssens | cevenas 2] 3FE 247,801 |..... 99.875 | ..o 247,801 | Lo 248,111 247,801 2 | e | e | e 4250 |...... 4.330 [MON.. 05/16/2016. | 06/20/2022.
02154U  AD 5 |ALTICE US FINANCE | CORP........ccoovimriiimriiinniineiensisssisssssscsssinies | oo 2] 3FE 251,875 |...101.000 | ................252,500 | ....... 250,000 251,873 (1721 SO SO PO 3.881 |...... 1.720 |JAJO.. 11/18/2016. | 01/25/2025.
02376C AP 0 |AMERICAN AIRLINES INC TL B....uvvuirierirerineerneiserierieneseesesissessessensnenes | evvees | oo [ eoreeens 271 ... SFE| oo 246,875 |...100.443 | ...............247,969 | ...c.coeeee. 246,875 246,875 A28 | s | e | e [ 3.256 |...... 3.250 | MON.. 05/21/2015. | 06/27/2020.
02474R  AC 7 |AMERICAN BUILDERS & CONTRACTO TL B......ccooovviiiierineiienisrieniicsniiens | cvvis 2| AFE 50,000 |...100.847 | ......cc.ccc.......50,424 | oo 50,000 50,000 3.520 |...... 3.520 |MON. 09/23/2016. | 10/31/2023.
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035229 DD 2 |ANHEUSER-BUSCH COS LLC........cooriiirriimiiinreiieceiieceiieceseesesisseiisseiins | e . ..103.910 | oo 103,910 | i 100,000 | ... 103,843 (3,835) | ..o | e | e 5.500 |...... 1.750 09/19/2014. | 01/15/2018.
03523T AN 8 | ANHEUSER-BUSCH INBEV WOR...........ccoovmviiimmiimriiinnisniisnsisssisnsisnnss | v e ...109.069 .1,000,000 | ............. 1,086,225 | ....cvvonriinriiinns | cereii (27,028) | ..o | e | e 5.375 |...... 2410 e 05/09/2012. | 01/15/2020.
035242  AC 0 | ANHEUSER-BUSCH INBEV FIN........cooriiiriimiiieriiieriieseiseseseseiseseiienees | s [ [ e 98,770 | 99.910 ...100,000 | .. 99,606 371 | o [ e [ 1.250 |...... 1.630 I 09/17/2014. | 01/17/2018.
055087 AP 7 |B&G FOODS INC TL Bu..ouioriiririirriisiiseisse i ssssssssssesssssssesssas | seveens . 2| 3FE 42,461 |..101.179 42,674 246 [ oo | e [ 3771 ... 3.900 10/22/2015. | 11/02/2022.
06406F  AD 5 |BANK OF NY MELLON CORP.........ccooviiirrirniiiceiicesiseeeiseseissssessssesnsssens | ceveees . 2] 1FE 998,260 |..... 95.407 998,347 87 2.200 |...... 2.220 . . 08/09/2016. | 08/16/2023.
07014Q AG 6 |BASSPRO GROUP LLC TL B.....cevvuuiiiiriiiniisniciissiceseissiesiesiessissians | s . 2| 4FE 245,011 |..... 99.625 244,704 8,607 98 | oo | e | e 4.000 |...... 4.110 ceevens 05/29/2015. | 06/05/2020.
07177TM  AG 8 | BAXALTAINC ... | s [P L 2FE| s 499,695 |...100.004 | .................500,025 | ....... 500,000 | ... 499,848 101 [ [ | 2.000 |...... 2.020 06/18/2015. | 06/22/2018.
07330N AL 9 | BRANCH BANKING & TRUST........coirriimeeireiiereiiecesiesesissesiesesesessneesesesnes | cevenns . 2] 1FE 499,545 | ..... 98.886 ...500,000 | ... 499,641 96 | oo | e | e 1.450 |...... 1.480 e . 05/05/2016. | 05/10/2019.
10330 AT 5 [BOYD GAMING CORP TL B2......cccviveiiirierieriieiniisiesiesiesssisssssesieenes | oveens . 2| 3FE 251,869 |...101.089 ...249,375 | ... 251,869 (()]] SSORRURTON VORISR DOV 3.761 |...... 3.620 e . 09/19/2016. | 09/15/2023.
118230 AJ 0 |BUCKEYE PARTNERS LP.........cooiiiiiiiiiieiiineinicieseeissseiseseisessissssesessesns | ceveos [ [ (] 2FE| oo 760,355 |...106.178 | .....ccccc... 796,335 | oovvooiinnn 750,000 | ... 755,226 (1,210) [ oo | e | e 4875 |...... 4.670 07/12/2012. | 02/01/2021.
12189L  AH 4 |BURLINGTN NORTH SANTA FE......cooiiiirririiireiiineeiesesiesesissssissesisnnnens. | cevenns [ [ o AFE| oo 533,070 |...102.445 ...500,000 | ... 530,484 (2,586) | ..oovveverrireriin | e | e 3.050 |...... 1.760 . I 07/19/2016. | 03/15/2022.
12513V AC 0 |CEC ENTERTAINMENT INC TL B SO SO . 2] AFE 243739 |..... 99.500 ...245581 | .. 244,167 | . 11,900 212 | e e | 4.000 |...... 4.220 e 04/07/2015. | 02/12/2021.
12543K AN 4 | CHS/COMMUNITY HEALTH SYS IN TL H...coooooiiiccisseeieeceieeseeeseiienes | e . 2| 3FE 238,683 |..... 96.667 | ................230,727 | ....... 238,683 | ... 230,727 (3,884) | ..oovveverirerrires | cererieeniiieniiins | e [ e 4.000 |...... 4.020 . 05/14/2015. | 01/27/2021.
126408  GT 4 | CSX CORP.......iviiiiiiiienieei s ensisniiens | crvins [P I (A 2FE| i 538,715 |...103.879 | ................519,400 | ....... 500,000 | ... 526,842 (70 ) [T OHNN DR I 3.700 |...... 2.130 s S 04/23/2015. | 10/30/2020.
13134M  BE 2 | CALPINE CORP TL B5.......oouiiiieirieieeiieeseiessiseneisssisssesssssssssssenssons | cevenas . 2] 3FE 245,019 [...100.364 | ............... 247,146 | oo 246,250 | ... 246,250 | . 10,736 1,215 | s | v | e 3.750 |...... 3.810 e I 05/22/2015. | 01/15/2024.
17121H  AD 2 [FCAUSLLC TL Bu.ooiiierieiineiieeiiessissesssssssssssssssssssssssesssssssinns | ceveees . 2] 2FE 145,681 |...100.203 | ................. 145,613 | .cccovvornenne 145,318 | ... 145,329 793 (279) [ covoerveereiienns [ e | e 3.500 |..... 3.400 . 04/22/2015. | 05/24/2017.
172967 DY 4 |CITIGROUP INC.......coooiriiireiiriieciiieseiesesissesissssissssissssssssssssssssssssssnnns | eovies | oo | oveneiinns | coneee 2FE ..265,040 |...100.467 | ................251,168 | ....... 250,000 | ... 250,404 (3,254) | oo | e | e 5.500 |...... 4.150 . e 02/15/2012. | 02/15/2017.
172967 EM 9 |CITIGROUP INC. IO I B SOOI (P 2FE]| .. ..160,392 |...103.860 | ............... 144,365 | ..oooovcrerennne 139,000 | ... 144,034 (5,561) [ .oooevevmrrireniins | oo | e 6.125 |..... 1.990 . R 12/26/2013. | 11/21/2017.
172967  FT 3 |CITIGROUP INC......cvviiiiriccicecesssessssssssssse s | oo e | 2FE| s 538,430 |...106.616 | .................533,085 | ....... 500,000 | ... 533,366 (5,064) [ ..o | e | e 4500 |...... 3.060 02/24/2016. | 01/14/2022.
172967  GK 1 | CITIGROUP INC.......coooiiiceiereiieceiieceeiesesiesesiseseseesssissesessessssessssesesenns | ceveons e | 2FE| s 380,320 |...103.498 | .................379,838 | ....... 367,000 | ... 378,622 (1,545) | oo | e | e 4.050 |...... 3.420 S R 04/19/2016. | 07/30/2022.
20337E AN 1 [COMMSCOPE INCTLB [STSTOURTRRPI O . 2| 3FE 197,006 |...100.850 | ....cccoceeee 199,179 | i 197,500 | ... 197,006 1,110 L [UUTPURTTUPON IO IO 3.270 |...... 3.450 R 05/28/2015. | 12/29/2022.
224044  CG 0 | COX COMMUNICATIONS INC.......ooovvirerermerimeeiiceiesesesesesessseseseessesesesaens | s [ [ (] 2FE| oo 748,733 |..... 95.492 ...750,000 | ... 748,765 KT ORI FURRRRRON DO 3.350 09/08/2016. | 09/15/2026.
23726R  AH 8 | DARLING INTERNATIONAL INC TL B.. . . [ 2| 3FE 249,327 |...100.667 249,327 (9) en3.312 06/22/2016. | 01/06/2021.
23918Y AC 2 |DAVITA HEALTHCARE PARTNE TL B JSSSTSUOTRTURRRIRITRN IO . 2| 3FE 246,206 |...100.850 246,206 1,880 B0 | oo | s | s 3.520 06/30/2015. | 06/24/2021.
24702N AL 4 | DELL INTERNATIONAL TL B....ocioiiiireiieceiieceiieceeiesesiesesieseseeseseessseenens | cevenas e .250,813 |..101.647 | ...............254,118 | ... 250,000 | ... 250,941 129 | oo [ e [ 4.020 09/08/2016. | 09/07/2023.
25179M AV 5 | DEVON ENERGY CORPORATION I ..999,550 |...113.613 .1,000,000 | ... 999,586 34 ......5.850 12/10/2015. | 12/15/2025.
25365E  AK 1 [DIEBOLD INC TL B....oooiiiciiicciecceseisseseiisssisssissssssssssssssnssesnnns | ceneees . 51,319 |...101.344 51,352 146 | oo [ e [ 5.250 04/05/2016. | 11/06/2023.
25389N  AM 9 | DIGITALGLOBE INC TL B.....ccoiiirriireiireiiessiieseiiesessessssesssiessssssssinns | cevenns . 49,875 |...100.625 49,875 | e [ e | i | e | s 3.508 12/20/2016. | 01/15/2024.
25470D AF 6 | DISCOVERY COMMUNICATIONS S e ..1,029,340 |..... 99.664 (2,892) [ ..o | e | s 3.300 07/09/2012. | 05/15/2022.
25674D  AJ 2 |DOLLAR TREEE TLB3.......oiiiiiiriiiriiiereieceieseiiesesiesesisesiesesiesesisnesens | cevinns . 56,960 |...100.813 375 (220) 3.250 06/15/2015. | 07/06/2022.
278062 AC 8 |EATON CORP.......coooritiiciinniisiesitii it nssasssiens | sorenes ..248,533 |..... 99.043 | ......ccc....... 247,607 | ....... 250,000 | ... 248,689 157 | e [ [ 2.750 03/28/2016. | 11/02/2022.
278865 AQ 3 |ECOLABINC.. . e ..250,365 |...100.113 - 250,000 | ... 250,210 (155) ......1.550 03/17/2016. | 01/12/2018.
29089C AD 8 |EMERALD PERFORMANCE MATE TL............ REUTORRRORTRN ION . 249,895 |...100.550 | .................250,643 | ...ccccccoonuee 249272 | ... 249,825 (€721 [ IO DU 4.500 07/13/2016. | 07/30/2021.
29273R AH 2 |ENERGY TRANSFER PARTNERS.........ccccooviiiimiiimiiinniisseisseissesessssesnens | covenas 115,744 |...106.236 .106,236 ...100,000 | ... 104,127 (2,624) [ ..o | e | e 6.700 03/27/2012. | 07/01/2018.
29273R  AQ 2 |ENERGY TRANSFER PARTNERS.... IO IO . . ...52,729 |...107.072 ...53,536 50,000 | .. 51,524 (276) 5.200 03/27/2012. | 02/01/2022.
29273R  BE 8 |ENERGY TRANSFER PARTNERS.........ccoovumiiimiimniinierinniississsiesiesisssens | cevees e 2FE | s 409,075 |..... 93.453 | ...ccoer.... 467,265 | ... 500,000 | ... 412,136 2,459 | oo [ s [ 4.900 09/28/2015. | 03/15/2035.
29336U AA 5 |ENLINK MIDSTREAM PARTNER........ccccosiiimriiinnminerisseriesesissescsseseesenenns | cevenns ..499,250 |...100.066 | .................500,330 | ....... 500,000 | ... 499,654 V47 | e e [ 2.700 03/12/2014. | 04/01/2019.
30161M  AF 0 |EXELON GENERATION CO LLC.. . o] . 110,755 [..107.176 | ..cooeeereern 107,176 | e 100,000 | ... 104,399 (1,499) 5.200 06/26/2012. | 10/01/2019.
30161M  AH 6 |EXELON GENERATION CO LLC......ccooooriiiirriineiiicriisscsneiensisssissniins | s 1 e 2FE | 105,509 |...103.927 | ................ 103,927 | .cccoooonnnn. 100,000 | ... 102,814 [(5:) ] [ RTINS P 4.000 03/25/2013. | 10/01/2020.
32007U BR 9 |FIRST DATA CORPORATION TL B.............. [SSTUTTIRTRTTORN IO . 180,620 |...101.125 | ............... 182,424 | ......cccc...... 180,395 | ... 180,464 2,807 (233) [ oo [ e | e 3.756 07/21/2015. | 03/24/2021.
345370 BN 9 |FORD MOTOR COMPANY.........coomiiimmiiinniinsiissniesnnissseisssesssssssssssssnsnens | s e | e 2FE | 245286 |..117.628 | .................235,257 | ....... 200,000 | ... 242,587 (2,699) [ ..o | e | s 7.125 04/19/2016. | 11/15/2025.
34540U AA 7 |[FORD MOTOR CREDIT CO LLC......ooiiiiireeimeiieceiieceiiesesiesesissesisesesienens | cevinns e | e 2FE | 202,436 |...100.446 | ................200,892 | ....... 200,000 | ... 200,784 (<12 ) USROS PO 2.375 09/19/2014. | 01/16/2018.
36249Y AJ 9 |GTCRVALOR COSINC (CISION) TL B....ovvvrieieiinniniiesississiiesissiiseies | oo | AFE 191,040 |..... 98.844 | .......c........ 196,700 | oo 199,000 | ... 191,426 425 | s | e [ 7.000 05/17/2016. | 06/16/2023.
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365556  AK 5 | GARDNER DENVER INC.......ccooouiiiiiiiiiiriiinieiiieseeiesesieeesieseseesssissnsieseiens | e 239,419 |.... 98.898 | ...ccooveern. 242,852 | i 245,558 242,852 18,950 3,626 | ..o [ e | e 4.567 |...... 5.020 04/15/2015. | 07/30/2020.
36962G 3H 5 | GENERAL ELECTRIC CO.. ..103.073 | ................257,685 | ....... 250,000 250,595 (809) 5.625 |...... 5.270 04/22/2008. | 09/15/2017.
36966R 7A 8 | GENERAL ELECTRIC CO.. . . .109.224 | 149,638 | 137,000 152,451 [(:))) [OOSR EOVPPORTORRORTOR OO 5.000 |...... 3.080 12/27/2016. | 07/15/2023.
38141G  EU 4 | GOLDMAN SACHS GROUP INC.......ccovvuiiirmrimrierierinniissinssienienessssenssnns [ eovenen | oo | ennnvenine | eerenn2FE | i 105,653 |...100.122 | ....ccceee0e 100,122 | e 100,000 100,053 (1,346) 5625 |..... 4.230 07/09/2012. | 01/15/2017.
38141G VT 8 | GOLDMAN SACHS GROUP INC.........coovvuirieirmreireieeneiiesesiesesiesesisesesenenes | e 498,610 |..... 99.601 | ................498,010 | ... 500,000 498,919 309 [ oo | e | e 2.000 |...... 2.090 04/20/2016. | 04/25/2019.
410346 AN 0 [HANESBRANDS INC TL B.....cooomiiriiniiiciienicinessiessicessisiississiinies | v 187,426 |...100.656 | .................188,656 | ....cccccevnuuce 187,426 187,426 | ..o [ [ | e | s 3.270 |...... 3.270 04/28/2015. | 04/29/2022.
42804V AS 0 |HERTZ CORP/THE TL B......ooiiiviirviiiriiiireieseisseissesiesssissssssssssssssesnnnes | cevenas 99,251 |...100.281 | .......ccc0.......99,780 | oooovnnc 99,500 99,268 18 [ o [ [ 3.500 |...... 3.560 06/30/2016. | 06/30/2023.
44043V AD 0 |HORIZON PHARMA INC TL B.....cooouiiireiireiiereiieseiieseiieseiieseseeseseesessenens | cevenas 245,019 |.... 99.700 245,511 13,622 1,038 [ oo | e | e 5.000 |...... 5.060 04/29/2015. | 05/07/2021.
460146 CG 6 |INTERNATIONAL PAPER CO.......cccemirimirreririnrinniicnniinesienissssessisssinesienes | conves | oo | vevivereens] [ e FE | s 152,256 |...108.171 ....140,000 150,032 (1,874) [ oo | v | e 4.750 |...... 3.150 10/19/2015. | 02/15/2022.
460146 CJ 0 |INTERNATIONAL PAPER CO......ccooooiurvirmrirrmmeernnnnirenersnnnsnnssnssssnenssnnnns | ceneee | o [eeveveen 1| et 2FE | i 97,168 |..101.113 | .o 101,114 | 100,000 97,435 267 | .o | e | e 3.650 |..... 4.050 02/01/2016. | 06/15/2024.
46625H  JJ 0 |JPMORGAN CHASE & CO.......ccovvvirrriinriienciisneiiseesnsseisnnsisnesissnsisnssisnnnss | innes | oo | cevvvinnene | eeen2FE | i, 150,723 |..... 99.641 | ..o 149,461 | L 150,000 150,723 | oo [ [ | e | s 3.375 ... 3.290 11/29/2016. | 05/01/2023.
46625H  QJ 2 | JPMORGAN CHASE & CO......coovvviiriiciiieiensiiessisssessssessssesssssnsiennes | s 499,625 | ..... 99.684 | .............498,425 | ... 500,000 499,684 59 | i | e | e 2550 |...... 2.560 02/25/2016. | 03/01/2021.
494550 BC 9 |KINDER MORGAN ENER PART........ccooommirimmnriirniiinneinnneissneissneisnnesennins | ceneve | oo [ eeveveen 1| it 2FE | i 257,045 |...109.587 | .................246,573 | ....... 225,000 241,415 (3,5684) | ..o | e | e 5.800 |...... 3.880 04/12/2012. | 03/01/2021.
49456B  AF 8 | KINDER MORGAN INC/DELAWAL.........ccovviimirrnrierisrinniicnninerienisnisnsiennines | seviees | oo [ eovsnceenT | eeiniFE | il 746,985 |...102.956 747,487 243 | s [ e [ 4.300 |...... 4.340 11/24/2014. | 06/01/2025.
50419M  AB 7 |LAQUINTAINTERMEDIATE TL B....coooviiiiiiiriniieeirincssisissscssissins [ e 239,444 |..... 99.969 ...247 487 240,722 1,352 [ oo | e | e 3.750 |...... 4.500 01/26/2016. | 04/14/2021.
51783Q  AM 0 |LAS VEGAS SANDS LLC TL B....ccvvvorrverrerrennseiiensissesiisssssssnssssssssnssinns | wveeee | oo | vernvneendh | n2FE | i, 246,602 |...100.453 | ....cccc00.. 247,256 | coooviriirnee 246,141 246,141 (B8B) [ cvveveerrernrrirrnns [ e | e 3.020 |...... 3.080 05/21/2015. | 12/19/2020.
540424 AS 7 [LOEWS CORP.......coovmrviiirriiirrisneisneissesisnssisnssissssssnnsssssssssnssssnssssnsns | wovnnes | oo | coneveennn ] [l IFE | i 130,252 |...101.651 ....128,000 130,106 (145) [ oo [ e | e 3.750 |...... 3.530 03/28/2016. | 04/01/2026.
552662 AP 3 [MCC IOWALLC TL H..oooooooieicceiceeieeeeieceseseieseieseies s | e 246,161 |...100.469 ....245,547 245,838 5,347 (303) 3.250 |...... 3.220 04/15/2015. | 01/29/2021.
55303K  AC 7 |MGM GROWTH PROPERTIES TL B.....coovvverrrernnrernnrerserisnnnensnrssnssssnnnens | voveeen | oo [eererenn2y T | oreeBFE | i 74,251 |..101.071 | oo 75,235 | 74,438 74,251 1] s | [ 3.520 |...... 3.640 04/25/2016. | 04/25/2023.
559080 AK 2 | MAGELLAN MIDSTREAM PARTN.........ccovummmrimnmrimnneisnneesnnnisnneessnnssnennnne | woveeee | v | conerevnen ] [ 2FE | s 499,375 |...109.655 | .................548,280 | ....... 500,000 499,418 A3 | s | e [ 5.000 |...... 5.010 02/22/2016. | 03/01/2026.
564759  PS 1 |MANUF & TRADERS TRUST CO.....ccooviviiinriiciinniiiisenissiseiiesisesesissionns | covenes 206,000 |..... 98.522 | ...ccoe...... 197,044 | L. 200,000 200,000 | ..o | e | e | e | 1.664 |...... 4.170 09/24/2013. | 12/28/2020.
565849 AL 0 |MARATHON OIL CORP.........coooiiriiiniirinnisieiisieeisesesseeesesesessssessnesees | e 498,855 |..... 96.973 500,000 484,865 (14,138) 98 3.850 06/01/2015. | 06/01/2025.
579780 AH 0 |MCCORMICK & CO... ...1,081,450 |...104.985 ..1,049,850 .1,000,000 ...1,040,743 (8,795) +..3.900 02/07/2012. | 07/15/2021.
58063V AH 6 |MCGRAW-HILL GLOBAL EDUCATION TL......cocoiimiiiriiinmiisniisseisniiisniiens | coneees 74,252 |...100.016 74,637 74,625 74,282 32 | s [ s [ 5.000 05/04/2016. | 05/04/2022.
640720  AD 4 |CSC HOLDINGS LLC TL B......ooueeererireeiieeiieceieseisseseiesseesessesessesesoens | cevenas 81,003 |...100.979 | ...ooooeveerenn 83,042 | 82,237 81,900 LIS [FOROORTIN IO IO 3.876 09/25/2015. | 10/11/2024.
655044 AK 1 |NOBLE ENERGY INC ..104.327 259,000 261,161 (850) 5.625 09/09/2015. | 05/01/2021.
66989H AD 0 |NOVARTIS CAPITAL CORP . ..107.264 | ................536,320 | ....... 500,000 539,888 [ ....oovreiinriiinns | e (11,555) [ oo | e | e 4.400 03/19/2015. | 04/24/2020.
69834F  AB 9 |PANDA TEMPLE POWER IILLC TL Bu.coooiiiiiiieeieeeiseeseeeiseseiseniieniies | ceeeees 245,025 |..... 91.250 225,844 7,468 594 7.250 04/07/2015. | 04/03/2019.
73020Q AD 7 | PINNACLE ENTERTAINMENT INC TL B.....cocovriiririniericiiens ...27,473 |..100.875 27,504 51 3770 04/28/2016. | 04/28/2023.
73179Y  AE 7 |POLYONE CORP TL Bu....iiiiiiceiiceiisceiieceiiesesiesesiesesissesisssiesssissesesnnes | cevenes .39,402 |...101.000 39,402 ()| e | e [ s 3.500 11/06/2015. | 11/11/2022.
754907  AA 1 |RAYONIER INC....oooiiiiiiirisiciericeississisesinniessenississesisssssessenssnssns | vovenes | oo | cenneeen 1| et 2FE | i 101,677 |..... 99.244 101,204 (206) | ovvvererreisrirenns [ e [ e 3.750 08/14/2014. | 04/01/2022.
75875) AH 5 |REGAL CINEMAS CORP TL B.. 251,557 |...100.696 249,375 (2,188) 1003250 09/29/2016. | 04/01/2022.
76009W AR 1 |RENT-A-CENTER INC TL B...ccoviiviiriireiiereiieneiieceiiesesiesssiesssiesssiesssienns | cevenas 215,278 |..... 95.000 204,514 2,153 | oo [ | e | e 4.000 06/15/2015. | 03/19/2021.
816194 AT 1 |SELECT MEDICAL CORP TLF 48,633 |...101.333 48,742 T | s e 6.000 03/03/2016. | 03/03/2021.
829229 AP 8 | SINCLAIR TELEVISION GROU TL B1 245,327 |...100.000 ....246,250 245,652 1,032 329 3.520 09/16/2015. | 07/30/2021.
84762N  BG 5 |SPECTRUM BRANDS INC TL B.....ovvvvrriiriiiieriieiierisissiissiiesieniesissiins | cvvees 172,532 |..101.286 | ..ocoereeree 175,150 | i 172,926 172,926 334 BOT [ oo | ceverseiiesieneennn | conees 3.313 06/16/2015. | 06/23/2022.
86853T AP 8 | SUPERVALU INC TL.....ciiiiiiiiiriiieiiseiiseesisesssessisssssssssssessssessssssessenens | ceneees .89,653 |...100.670 89,653 1,678 [(GIGT:) T SRR ST PR 5.500 05/22/2015. | 03/21/2019.
88078F  AZ 1 |TEREX CORP......cooiriiiriicecccessss s | coneies 248,106 |..... 99.667 . 247,899 (828) 623 [ i [ e [ 3.748 07/28/2016. | 08/13/2021.
883556 BE 1 | THERMO FISHER SCIENTIFIC.........cccooviimmiiinniinniinciisnniissnisnnsisnnsisnniens | e | oo | conviennn ] [ n2FE | s 507,100 |...100.760 | .................503,800 | ....... 500,000 503,530 (1,642) | oo e | o 2.400 . 10/14/2014. | 02/01/2019.
88723A  AB 4 |TIME INC TLDD B....cooviiiiiirieiiceiiereiissiisseiesesiesssesssisssssessissssssesnions. | cereees 246,513 |...100.313 | ......c........ 246,361 | oo 245,592 246,214 4,489 (191) [ oo [ e | e 4250 |...... 4.230 [MON.. .10,583 | 05/21/2015. | 04/26/2021.
891906 AA 7 | TOTAL SYSTEM SERVICES IN......ooirviiriiiinriiiriincriisnnissnsissnsissnsiisnnins | wovenee | oo | coneveennn ] [ n2FE | s 499,855 |...100.413 | .................502,065 | ....... 500,000 499,958 29 | o [ s [ 2375 | ... 2.380 [JD....... 11,875 | 05/15/2013.| 06/01/2018.
89604B AT 5 | TRIBUNE MEDIA CO TL B.....ccoouiiieiireiieceieceiiceieseseesesissesssseseenesenns | ceveees 168,814 |..100.725 | .......cccco...n. 169,614 | oo 168,393 168,799 3,004 LG [UURRRURORO DU IO 3.770 |...... 3.760 |MON... | oo 18 | 6,402 | 06/08/2015. | 12/27/2020.
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90343T AN 3 [US TELEPACIFIC CORP TL....coutiuiemirinerireeireisseessesesssesssesssssssessssssesssesesns | sevenns 2| 4FE 246,613 |..... 99.771 244,520 12,145 [CET4 ] TR OO PN 6.000 |...... 5.900 05/29/2015. | 11/25/2020.
92532Y AB 5 |VERSUM MATERIALS INC TL B.....ouvirrerieiniiirierieneeeississisenienessessenenns | eveens 2| 3FE 49,626 |...101.000 . 49,875 250 [ v [ e [ 3498 |...... 3.620 09/21/2016. | 09/29/2023.
931142 CU 5 |WAL-MART STORES INC.......coovvurriirriiireiiereiiseneeiesesiesesiessssssssssssssenenes | wveees | oo | covevireeens | cevens 1FE| 1,108,900 |...105.709 | ..............1,057,090 | ..............1,000,000 | ............. 1,050,119 | oo | e (13,569) [ ..oovvevrrireriins | e | e 3.625 |..... 2.130 06/28/2012. | 07/08/2020.
931427  AH 1 |WALGREENS BOOTS ALLIANCE...........covviiiriicnrinerieriesinnsissiiesisesissisennes | coenes | [ veverienns o 2FE| s 519,155 |..101.777 | ccccrvvrienns 508,885 | ....... 500,000 515,732 (G50 ) [T UIIR ORI IO 3.800 |...... 3.330 01/12/2015. | 11/18/2024.
95810D AF 8 |WESTERN DIGITAL CORP TL B......cooieiirriiceeieceeisesiesesiesesesecesesnesesnens | cevenns 2] . 2FE 96,515 |...101.531 99,500 96,515 880 | v [ e [ e 4520 |...... 5.190 03/30/2016. | 04/29/2023.
97381H AM 9 | WINDSTREAM SERVICES LLC TL B5......oveoivirreieceieseieeeiieeeiseeeiseneions [ cevinns 2| 3FE 245263 |..... 99.958 245,570 245,289 7,136 30 | e [ s [ e 3.500 |...... 3.560 05/19/2015. | 08/08/2019.
976656 CD 8 |WISC ELEC POWER.........coiiiiiriiiiiciiceisneisseississsesssssssssssssssnsssnnees | venes [ o0 | coveiinnns L TFE| i 1,032,870 |...102.084 | ............. 1,020,840 | ..cccoooeuuee 1,000,000 | ...ccoovvuuee 1,017,118 (B,941) | oo | e | e 2.950 |..... 2.540 05/17/2012. | 09/15/2021.
982526 AU 9 |WMWRIGLEY JR CO......covvrriirriimiiiereiieneiiesesiecesissesissssssssssssssssssesnnns | woveeee | oo | cenevereen ] [ e 2FE .499,065 |...100.893 | ...............504,470 | ...ccooooounnne 500,000 499,649 188 | oo [ e | o 2400 |...... 2.440 10/16/2013. | 10/21/2018.
983919 AG B | XILINXINC.....oiiuiiiiinniieiienistiniissiie e ssenisenses | seenes A e 1FE ..497,385 |...100.099 | .................500,500 | ....... 500,000 498,813 519 | v | e | s 2125 |...... 2.230 03/05/2014. | 03/15/2019.
98919M  AD 7 |ZAYO GROUP LLC TL B.....ccioueiiceiiceiieceiiesesiesesiesesisesssiesssssssesssssennnes | i 2] 3FE 223,084 |..101.014 | .o 225911 | ....... 223,643 223,084 3,475 29 | e | e | e 3.750 |...... 3.810 05/01/2015. | 05/06/2021.
98978V AG 8 |ZOETIS INC......oooiiiiiiiiiisiiesicccinessisiessessssssisssssssssssssssisnines | onnies | on | veveieniens 1 2FE | oo 499,715 |....99.999 | ................499,995 | ... 500,000 499,936 B8 | oo | s | e 1.875 | ... 1.880 01/16/2013. | 02/01/2018.
G9368P AW 4 | VIRGIN MEDIABRISTOL LLC TL Lo | s . 2] 3FE 199,500 |...100.388 | .................200,776 | ....... 200,000 200,000 500 [ oo | e | s 3.486 |...... 3.550 12/15/2016. | 01/31/2025.
112585 AH 7 |BROOKFIELD ASSET MAN INC.........oviiiiriiirriirieireseeiecesisesesiesenienesiesenes | cevinas Al o 1FE| e 150,134 |....98.087 | ...coccceee 147,132 | i 150,000 150,134 | oo [ e | e | e | oo 4.000 |...... 3.980 12/08/2016. | 01/15/2025.
29250N  AB 1 |ENBRIDGE INC.......ceouiiimiiniiiririnieiissiiesiesissssisssissssesssesssssssesssessssenes | svvees Al 2FE . ...101.027 .101,027 ....100,000 100,897 [CI1X) [TUURIIR DR IO 5.600 |...... 1.970 12/26/2013. | 04/01/2017.
C5184A  AF 8 |LIONS GATE ENTERTAINMENT TL B....ccoooovomiiimeiieceiieneeieceeiesesienesiesenins | s Al. A 3FE ...49,750 |...100.500 ...50,250 50,000 49,750 | .o [ e | e | e | s 3.750 |...... 3.880 10/13/2016. | 12/08/2023.
C6901IL  AD 9 [1011778 BC ULC TLB2......ciiiiiiiiiciiiiiiisiiesiesiesisseinsissiiesiesisseseniins | cvvies A 2| AFE 245721 |..100.813 | ..cccooeere.. 247,409 | e 245,414 245,437 2,579 (102) [ covovrrereeriienns [ e | e 3.750 |...... 3.760 05/29/2015. | 12/10/2021.
C9413P AP 8 | VALEANT PHARMACEUTICALS TL BET........covviiiiriiirieisnicecissseissiissnines | s A 2| 3FE 232,332 |..... 99.694 ...242,013 234,586 2,371 | o [ e [ e 5.250 |...... 6.250 01/22/2016. | 08/05/2020.
36160B  AB 1 |ENGIE ... | e Do (] TFE | oo 496,760 |...100.021 499,479 662 | oo | e [ 1.625 |...... 1.760 10/02/2012. | 10/10/2017.
404280  AK 5 |HSBC HOLDINGS PLC........coovuireiiriiiniiensisssissesiseissssssssssssssessnsesnns | coneees [ U I TFE| 1,188,300 |...108.070 | ..............1,080,700 | .............. 1,000,000 | ...cccooeuuee 1101437 | | v (2272574 RTIN DR IO 5.100 |...... 2.570 12/05/2012. | 04/05/2021.
65557C AL 7 [NORDEA BANK AB........coooiriiiciiereieseeieceeiesesisesissesessesisesisenessesssennns | cevenns [ SO I TFE| i 1,016,900 |...100.669 | ..............1,006,690 | .............. 1,000,000 | ..cccovvernne 1,013,066 (3,834) | .o | e | e 2375 |... 1.780 04/21/2016. | 04/04/2019.
72812N AB 2 |PLAYARESORTS HOLDING B.V. TL B.....ccvsvrvirrrirrriireiisnriseneisssiisneiens | cevinne D 2| AFE 252,500 |...100.094 | ................250,235 | ....... 250,000 250,235 (2,265) [ ..ooeeerniceiiiens [ e | e | s 4.000 |...... 3.610 12/20/2016. | 08/09/2019.
75625Q AA 7 |RECKITT BENCKISER TSY. 752,588 |...100.174 ....750,000 750,984 (55B) [ cvveveevereeeeeenes [ e | oo 2.125 01/13/2014. | 09/21/2018.
874060 AB 2 | TAKEDA PHARMACEUTICAL. 1,008,210 |...100.087 ...1,000,398 (1,875) o 1.625 09/21/2012. | 03/17/2017.
90261X HE 5 |UBSAGSTAMFORD CT 506,300 |...100.484 | ................502,420 | ....... 500,000 503,831 (1,409) | ..o | e | e 2.375 03/19/2015. | 08/14/2019.
91311Q  AE 5 |UNITED UTILITIES PLC 112,590 |...104.802 ....100,000 104,752 (V) [ORORTOR DRI IR 5.375 03/27/2013. | 02/01/2019.
92857TW AS 9 | VODAFONE GROUP PLC . R . ..148,378 |...107.762 ....134,000 146,610 (1,768) .....5.450 08/22/2016. | 06/10/2019.
129678 AF 3 |ENDO LUXEMBOURG FINANCE TL B......ccovuvuerireririeineinerierieneneesssissines | ceves D 2| 3FE 98,753 |...100.429 99,000 99,000 1,196 250 | oo | v | e 3.812 06/24/2015. | 09/26/2022.
L5137L  AE 5 |INTELSAT JACKSON HLDG TL B2......cooveoreiirriireiiereiieceiiecsiiseesiseeesineenes | cevenns D 2| 4FE 250,313 |..... 96.552 | ................241,380 | ....... 250,000 241,380 5,589 (102) [ oo [ e | e 3.750 04/08/2015. | 06/30/2019.
NO306W AF 2 | AMAYA HOLDINGS BV TL .|D 2| AFE 245,631 |...100.306 245,631 245,631 15,966 ......5.000 . 04/07/2015. | 08/01/2021.
N5945L AP 0 [NXP BV TL B...oiiiieiiesisi s | eneees D 2] . 2FE 52,788 |...100.450 53,187 |. 52,788 233 | | | 3.270 |...... 3.560 | MON... 25 | 2,224 | 11/05/2015. | 12/07/2020.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer OblIgations. ... e 39,785,222 XXX | 39,456,203 | ... 38,761,370 | ........... 39,208,713 | ............ 128,021 | ......... (141,024) 0 0 XXX XXX XXX | s 291,268 | ... 1,192,055 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
00253C  HW 0 | AAMES MORTGAGE TRUST 02 2 A2.......coovvomrviirrieeriieneiieseisesesiesesseneies | cevenns 2100685 | 373 | 3T | K POOOUPUPUSPO FUPPOURPPOROIPOORTOR FORPPOURPPORROOOORPRN IVUUPPOROORPOORPRORTORl VOOt 5.000 |...... 4.330 [MON.. 12/19/2002. | 03/25/2033.
22541Q  4C 3 | CREDIT SUISSE FIRST BOSTON 03 29 BA1.........coooiriecienneienieisniisniiins | s ...101.782 62,379 108 | oo [ e [ e 5.000 |...... 4.960 |MON.. 01/31/2011. | 11/25/2018.
79548K  XP 8 | SALOMON BROTHERS MORTGAGE 97 HUD2 AWAC..........cccvemmmvermmrvrmnnnns | cerevs | o [ eerevenc |l IFEM 13,114 | 63.428 13,147 340 | oo [ e [ e | e 3.500 MON.. 10/24/2002. | 07/25/2024.
86358R  XZ 5 |STRUCTURED ASSET SECURITIES 02 AL1 A3 cevvermnennnnnn e | o e |l TAM i 7,842 | 98.906 | ...coovvvrrennnn 8,827 | 8,924 | 7,945 320 | e | e | s 3450 |...... 7.320 |MON.. 04/24/2002. | 02/25/2032.
86359A ME 0 | STRUCTURED ASSET SECURITIES 03 ALT A.....ccccoooivvvvinnrinnnicsnnicsscicisnnies | coneee | | e |t TAM ] 38,752 99.466 . 38,910 | | o | e | e | e 3.356 |...... 4.310 |MON... 02/06/2003. | 04/25/2031.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities 122,409 XXX | 123,216 | 128,239 | 122,752 | v 0 768 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
03063N  AA 5 |AMERICOLD LLC TRUST 10 ARTA AT.....iiiiiiiiieiiereeisrniienseissesiseneienneins [ eevees | oo | eoveeeennidh | i 1FM 468,717 |...101.725 488,717 | oo [ e | e | e | e 3.847 |...... 3.840 |MON.. .18,033 | 12/09/2010. | 01/14/2029.
12624P  AE 5 | COMM MORTGAGE TRUST 12 CR3 A3........coovvnrrrerirerineeiinineiserinnisennenes | eovneen | | everivencdb| e 1M .. ...1,803,936 |...101.369 | ............1,773,958 | .............1,750,000 | ............. 1,781,863 (CHCTA VT [N NN IOV 2.822 |...... 2.440 |MON.. 49,385 | 12/07/2012. | 10/15/2045.
17324D  AQ 7 |CITIGROUP COMMERCIAL MORT 15 P1 AT.....coomiviiniiinceieenisenenisnnninnnns | ceveeen | o [ eevireeenes 4] .. M| s 385,056 |..... 99.539 | oo 383,284 | ....... 385,059 385,056 LI TSSO ISR BV 1.648 |...... 1.620 |MON... | ..cccccceein.529 | oo 6,346 | 08/06/2015. | 09/15/2048.
23305X AS 0 |DBUBS MORTGAGE TRUST 11 LC2A ATFL.....covirvirrrinnrieeniineseinseiirnnnnes | ceveeen | oo | ervieennns 4] ... M s 543,167 |...100.639 | ....ccccoounenns 546,638 | ......ccconee.n. 543,167 BA3167 | oo e | e | e | v 2115 |...... 2.140 |MON... | .cccoceereen 065 | oeeeee 10,083 | 06/17/2011. | 07/12/2044.




Annual Statement for the year 2016 ofthe Safe Auto Insurance Company
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Showing all Long-Term BONDS Owned December 31 of Current Year
7

8'0l3

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
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 B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
36249K AA 8 | GSMORTGAGE SECURITIES TRUST 10 C1 Al...cooiiviiriiereiieceieceiieeniiins | ceeeees [ [ 4| . AFM | s 411,849 |...101.851 404,100 (2,645) [ ..o | e | s 3.679 |...... 2.960 |MON... 08/04/2010. | 08/10/2043.
46639E  AE 1 |JP MORGAN CHASE COMMERCIAL 12 LCO AS..........oovvviirviinnriiinniinniinns [ eviiies | oo | 1FM ..1,514,763 |..100.377 | ..............1,505,655 | ..............1,500,000 | ............. 1,507,894 (1,504) | ..o | v | o 2.840 |...... 2.720 |MON... 08/31/2015. | 12/15/2047.
92903P  AA 7 | VORNADO DP LLC 10 VNO A1 ] 1FM ]| .. 633,480 |...101.116 633,480 (90) | covvveeerinericens | o [ 2.969 |...... 2.960 |MON... 08/10/2010. | 09/13/2028.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities . [P 5,760,968 XXX 5,734,149 | ...........5,680,283 | ............. 5,724,277 | oo, 0 (9,909) 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
014480 AF 8 |ALESCO PREFERRED FUNDING LTD 6A PPNH.........ccooooniiiniineiieninnicniinns | crv e | G AFE ] 15,805 35118 | oo 28,258 | ..o 80,465 03/11/2005. | 03/23/2035.
01449A AD 6 |ALESCO PREFERRED FUNDING LTD 7APPNT......ccooooiiiiiriiiriieriisseiiins | e | TAM Y 91,726 49.604 | .......cccco...e. 173,931 | ....... 350,636 04/05/2005. | 07/23/2035.
053635 AA 6 |AVERY POINT CLOLTD 13 2A A...civiceeeceieceeeceessneessesisnssissnesisnnns | eoveees | oo | venvverenh |l IFE] 1,985,716 | .. 99.465 .1,989,300 | ..... .2,000,000 3,317 | oo [ e [ e 2.133 08/07/2013. | 07/17/2025.
12549C  AA 4 |CIFC FUNDING LTD 13 3A A1A.... [ I | WTFE 2,995,860 99.763 ..2,992,890 | ... .3,000,000 | .. 2,207 | oo [ e | e 2.211 08/02/2013. | 10/24/2025.
126185 AD 9 |CNH EQUIPMENT TRUST 13 D Ad.......cosiiiiiiiiieeirciiseceieseeiseseiesnsissssiens | s . ..100.025 | ...............500,125 | ...ccoccceenene. 500,000 | ... 499,967 L2 ST SRR PR 1.370 11/14/2013. | 10/15/2020.
14041N DX 6 | CAPITAL ONE MULTI-ASSET 07 A7 A7 ....oovviiiiriininnicciesciecisssississiinnns | eveees e ..103.194 ...450,000 | ... 463,796 | ....oocvoeeciriens | i (19,325) [ ..o [ e [ e 5.750 12/10/2013. | 07/15/2020.
14313Y  AD 0 | CARMAX AUTO OWNER TRUST 16 1 Ad.......oiiriiiriineieneiiescissnissniins | s | AFE | i T49,956 | L 99.635 ...750,000 | ... 749,965 9 [ s | s | s 1.880 01/26/2016. | 06/15/2021.
17290H AA 3 |CITIHELD FOR ASSET ISSUANCE 15 PM3 A........oovviiirriinnriienesereiienenes | ceneees . ..100.183 | .o 159,456 | oo 159,164 | ... 159,152 (153) [ coveoreveerviienes [ e | e 2.560 12/10/2015. | 05/16/2022.
173240 AA 4 |CITIHELD FOR ASSET ISSUANCE 16 PM1T A.....ccoovverinninniveninnenenissninnns | vevree [ on | everneendh | s 1FE 277,555 |...101.702 | .................282,558 | ....... 277,829 | ... 277,621 (87) [ oo | e | s 4.650 03/24/2016. | 04/15/2025.
19626N  AE 3 | COLONY STARWOOD HOMES 16-2A C [ e ] 1FE| .. ...1,000,000 |...100.459 | ..............1,004,590 | .............. 1,000,000 | ...ccovvennee 1,000,000 [ ..ooovvererireriiiens | cereriereeiseniieenns [ e | e | e 2.886 10/20/2016. | 12/17/2033.
210717 AA 2 | CONSUMERS SECURITIZATION FUND 14 A Al.....cooviiiiiniennrienicsninens [ e IO 4] ... AFE | oo 298,69 |..... 99.265 | ........e......296,506 | ....... 298,702 | ... 298,702 [ ..o e | e | e | v 1.334 07/14/2014. | 11/01/2020.
210717 AB 0 | CONSUMERS SECURITIZATION FUND 14 A A2.......cccooiirviimiiienniieseiiiesniens | s ] 1FE .499,990 |..102.174 | ................510,870 | ....... 500,000 | ... 500,000 [ ..ooovverrriiriniiinns | e [ e [ s | 2.962 07/14/2014. | 11/01/2025.
28415P  AA 2 |ELARAHGV TIMESHARE ISSUER 16-A A.........ooiiiiiriiireiieneireceiieceiseseis | ceneees ] 1FE| .. 440,397 |..... 99.844 | oo 439,717 | 440,404 | ... 440,399 (101) [ coveeeereeenes [ e | e 2.730 06/22/2016. | 04/25/2028.
28415P  AB 0 |ELARAHGV TIMESHARE ISSUER 16-AB........ccccoovvmmmrimimriiinriiiniissiisnnis | v [P 4] ... 2AM | 440,347 |..100.195 | .............. 441,263 | ... 440,404 | ... 440,349 (110) [ oo [ e | o 3.220 06/22/2016. | 04/25/2028.
34528Q EN 0 |FORD CREDIT FLOORPLAN MASTER 16 1 AT.......oiiveiinrieneieneiseneiennns | evenes [ v | ceverennh | i 1FE ...1,249,655 | ..... 99.739 | .o 1,246,750 | .ooeooeee 1,250,000 | ..cccovvennne 1,249,754 98 | oo | e | s 1.760 02/09/2016. | 02/15/2021.
348663 AC 9 | FORT SHERIDAN ABS CDO LTD 05 1A PPN2.... IV e |l AFE ] i BAT19 40.820 | ......c..........97,831 | ....... 239,662 | .. 54,719 03/17/2005. | 11/05/2041.
36320C  AA 8 | GALAXY CLOLTD 13 1BA AT .o | cevenns ]| L AFE 1,486,875 L 99.547 11,500,000 | ........ccc. 1,495,974 3,255 | o [ e [ e 2211 07/08/2015. | 11/16/2025.
36320T 1 | GALAXY CLO LTD 16-22A A1.. [ 100.180 . ....500,000 | ... 500,000 ..r.2.603 06/13/2016. | 07/16/2028.
36320T AG 8 | GALAXY CLOLTD 16-22A A2.......cooomriiciinninsississnessssnssssssisninis | coneies ]| L AAFE 500,000 97.115 | .ovevreerr. 485,575 | . 500,000 | ... 500,000 [ ...oovvernriiinniiinns | o [ e [ s | 2.800 06/13/2016. | 07/16/2028.
38137D AA 5 | GOLDENTREE LOAN OPPORTUNITIES 13 TA A......ccoooovvinnvivenecnseevennennns [ coiee | oo et | el IFE ] 201,980,200 | .. 99.531 | .............1,990,620 | ..... .2,000,000 | ... 1,992,331 6,156 2.031 06/09/2015. | 04/25/2025.
437303 AA 8 |HOME PARTNERS OF AMERICA TRUST 16-2 A.......ovvovvivrinnicnnrvcrirenininns | cevvee | oo | verivernndb |t IFE | 489,241 | L 98.393 489,478 282 ......1.886 08/25/2016. | 10/17/2033.
50543L  AA 0 |LABRADOR AVIATION FINANCE LTD 16-1A A1 . 4| L AFE 980,597 L 98.999 980,736 139 | e [ [ 4.300 12/08/2016. | 01/15/2042.
55818H AU 2 | MADISON PARK FUNDING LTD 12-10A AR.......coovomrvierriieneinnerinsneisseneins | cevinae ]| L AFE 500,000 99.854 500,000 2.327 10/21/2016. | 01/20/2029.
57165L  AA 2 | MARRIOTT VACATION CLUB OWNER 10 1AA . e ...100.654 169,835 (115) ......3.540 11/05/2010. | 10/20/2032.
59549P  AA 6 [MID-STATE TR A Ao | cereees e .102.075 | 3,149 | 3,085 | 3,117 14 (G15) 1 RO ORI BV 8.330 03/19/2002. | 04/01/2030.
654787  AD 4 |NISSAN AUTO LEASE TRUST 15 B A3......ccviiiririniinniseiienississsiissinnns | eveens ...100.211 500,000 | ..oovveurierirriiniis e | e | e | o 1.540 11/04/2015. | 04/16/2018.
654780 AE 9 |NISSAN AUTO RECEIVABLES OWNER 16 AA4.........ccoooivvvicneivncvencinnnns [ eeivee | oo [ eoveeenndb | el TFE | i 499,877 | ... 99.405 - 500,000 | ... 499,902 25 oo 1.590 02/02/2016. | 07/15/2022.
68268F AA 8 | ONEMAIN FINANCIAL ISSUANCE TR 16 2A A 2101949 | 509,750 | e 500,000 | ... 499,942 28 | [ s [ 4.100 03/16/2016. | 03/20/2028.
68268L AA 5 | ONEMAIN FINANCIAL ISSUANCE TR 15 3A A e [ e e ..100.838 | .................504,190 | ....... 500,000 | ... 499,934 14 | e [ [ 3.630 09/24/2015. | 11/20/2028.
82652X AA 4 |SIERRA RECEIVABLES FUNDING CO 16 1A A......ovvoieiirvirecieceiesciienes | cereees e ..100.975 | ..o 318,188 | 315,112 | ... 315,055 (212) | cevereererineinens [ e [ 3.080 03/15/2016. | 03/21/2033.
82652Y AA 2 |SIERRA RECEIVABLES FUNDING CO 16-3A A [SSTTORORRTON RPN | AFE | 915,061 |....98.324 | .....o...899,894 | i, 915,225 | ... 915,061 (90) [ oo | e | e 2.430 10/12/2016. | 10/20/2033.
87330L AG 6 | TABERNA PREFERRED FUNDING LTD 05 1A PPN2.........ccooovvmvivnrriicniirans | v [ or | e |l AAM 67,260 [...37.440 | o 114,967 | 307,064 | .. 67,260 03/08/2005. | 07/05/2035.
89237K AE 3 |TOYOTA AUTO RECEIVABLES OWNER 16 A A4 I e | AFE] 1,999,967 ....99.163 | ... 1,983,260 | ... 2,000,000 | ...ccooouee. 1,999,975 8 | e [ [ 1.470 02/23/2016. | 09/15/2021.
92347X  AA 4 |VERIZON OWNER TRUST 16-TA A.....covvviiriinninnississsisssissnsisniinns | coneees ]| L AFE 999,832 (...99.304 | ... 993,040 | 1,000,000 | ... 999,862 31 | s | 1.420 07/12/2016. | 01/20/2021.
92867P AD 5 |VOLKSWAGEN AUTO LOAN ENHANCED 132 Ad........ccoovvvmmmrrmnnnrimnnicneninns | cevve | o [ e |l AFE ] 11,499,736 {.....99.880 | ..............1,498,215 | ............ 1,500,000 | ...ccovvennee 1,499,941 A8 | s | e [ 1.160 11/06/2013. | 03/20/2020.
98160Q AE 2 |WORLD OMNI AUTO RECEIVABLES TR 14 B Ad... . || AFES 502,148 ..0100.087 | .oe..........500,440 | ... 500,000 | ... 502,056 (€572 1 SO OO PO 1.680 11/16/2016. | 12/15/2020.
01448P  AJ 1 |ALESCO PREFERRED FUNDING [l B.........ocoovvvnrrrramrrrnneersnerrecnnrenenrenens | eeveee | D[ e | 12 09,272 {23620 | e 15,364 | 65,044 | ...... 9,272 04/19/2004. | 04/25/2034.
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1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
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 B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
01448U AB 7 |ALESCO PREFERRED FUNDING LTD Vl.....oooiiiviiiiirieiieiiseeeineeeieeneieenies [ oo Do 4] ... 1AM | 34,938 |..... 40.151 34,938 415000 | MUSD. | s | e 12/08/2004. | 12/23/2034.
26827E  AC 9 |ECAFLTD 15 1A AZ. ..o ssssssnssssnnes | caneees 0] 4] .. TFE| i 495,586 |...101.437 495,586 | ....oocoovriiinniiinnis | o [ | | o 4.947 |..... 4.940 [MON... | ........... 1,090 | ......... 24,517 | 06/15/2015. | 06/15/2040.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUNtIES..........voverierrieieeieciei s 26,729,922 XXX |.........26,892,283 | ...........27,649,989 | ........... 26,710,989 14 (4,695) 0 0 XXX XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated).........ovrererririiirisierisisieisssissssnsssessss e ensssssssssssssnsssssnsssssanens | ssssseseres 72,398,521 XXX ] e 12,205,851 | ............ 72,219,881 | ... 71,766,731 | oo 128,035 | ......... (154,860) 0 0 XXX XXX XXX XXX XXX
Hybrid Securities - Issuer Obligati
369604 BM 4 | GENERAL ELECTRIC CO.....coovviumrriimriiiiriiesniinssiiesesiesesiessssssesiesssisssssens | s 2| 1FE 308,000 |..... 94.250 | ..cccoeeeern290,290 | oo 308,000 308,000 [ ..oouevermrrirrrrirens | cerevirenninenninenns [ e | e | e 4.000 |...... 4.000 [JD....... 12/03/2015. | 12/29/2049.
46625H HA 1 | JPMORGAN CHASE & CO......coovvviriiinciiieisssiiessissssissessssisssesnsiannes | s 2] . 2FE 277,813 |...103.550 | ................258,875 | ...... 250,000 259,182 (6,521) | oo | e | e 7.900 |...... 5.000 |AO...... 12/26/2013. | 12/29/2049.
842400 FU 2 | SOUTHERN CAL EDISON........ccooriuiiriireiiceiieseeiesesiesesiesssissssisssseenssiess | e 2| 2FE 218,250 |...110.875 | ..............221,750 | ....... 200,000 211,021 (1,861) 6.250 |...... 5.000 |FA....... 10/11/2012. | 08/29/2049.
949746 PM 7 |WELLS FARGO & COMPANY ......tuuiiririiinnisnisississsssssesensssssssssnssssssssssssssanes | snvnes 2] ... 2FE 290,000 |...104.500 | .................261,250 | ....... 250,000 | ... 260,594 (G Rl (RN YT 7.980 |...... 4.330 |MS...... . . .19,950 | 04/10/2013. | 03/29/2049.
4299999. Hybrid Securities - Issuer Obligations......................... 1,094,063 XXX | 1,032,165 | ..cccoos 1,008,000 | .....ooo...cc 1,038,797 | oo (V) (16,773) 0 0 XXX XXX XXX | e 14977 | .ol 64,520 XXX XXX
4899999.  Total - HDIIA SECUMHES. ... | ceisnniiiaas 1,094,063 XXX | 1,032,165 | ..cccoov 1,008,000 | ....ccooeuuee 1,038,797 | oo 0 [ (16,773) 0 0 XXX XXX XXX | s 14977 | .ol 64,520 XXX XXX
SVO Identified Funds - Bond Mutual Funds as Identified by the SVO
464288 28 1 |ISHARES JP MORGAN EM BOND FD.......cooovviriiirieiemeieenesiesneienneinsneinns | ceneeen | o [ eevieneiins | cvveeeiens 4 131,080 .132,815 131,080 3,615 NIA | e [ e 6,417 | 08/10/2011. | .cocooorri
464288 58 8 |ISHARES BARCLAYS MBS BOND FD.....ccovuvvereririnirriersesseeensssssesenssisssens | ceveres 543,462 ..531,700 543,462 N/A..... .13,725 | 02/05/2013. | ..
72201R 78 3 |PIMCO 0-5 YEAR H/Y CORP BOND........coociiiiimieiniiissieissniessssiesssnnessniens | covenas 199,500 ..199,720 199,500 16,260 N/A..... <. 10,173 | 06/26/2012. | ..
5999999. SVO Identified Funds - Bond Mutual Funds as Identified by the SVO........cciiiiiiniiii s 874,042 XXX | 864,235 0 874,042 19,875 0 0 0 XXX XXX XXX | o 900 | .......... 30,315 XXX XXX
6099999. Total - SVO Identified FUNds..........cccoovvwismiiisniiisciicisniins 874,042 XXX | s 864,235 0 874,042 19,875 0 0 0 XXX XXX XXX | o 900 | oo 30,315 XXX XXX
Totals
7799999. Total - ISSUEr OBlIGAtIONS.........oveuirrieiriiessiii s | s 137,618,094 XXX | s 135,416,306 | .......... 125,064,370 | ......... 133,666,333 | ............ 128,021 | ..... (1,326,810) 0 0 XXX XXX XXX XXX XXX
7899999. Total - Residential Mortgage-Backed SECUFHIES...........c...riuwiriiiiriiiscicssi s 38,797,102 XXX ....38,221,608 ...37,353,133 .38,602,684 .0 (291,376) 0 0 XXX XXX XXX XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUMIES. .......ovuu it | osessnsnsees 5,760,968 XXX 5,680,283 | .. ...5,724,277 .0 (9,909) 0 0 XXX XXX XXX XXX XXX
8099999. Total - Other Loan-Backed and Structured Securitie: 26,729,922 XXX | 26,892,283 | ... 27,649,989 | .......... 26,710,989 14 (4,695) 0 0 XXX XXX XXX XXX XXX
8199999. Total - SVO Identified Funds 874,042 XXX 0].. 874,042 19,875 0 0 0 XXX XXX XXX ....900 XXX XXX
8399999, Grand Total - BONGS...........oiiuiiiiiiiriioiiisn s | s 209,780,128 XXX .207,128,581 | ......... 195,747,775 | ......... 205,578,325 | ............ 147,910 | ... (1,632,790) 0 0 XXX XXX XXX | ... 1,587,110 XXX XXX
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SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
Current Year's
F Rate per Unrealized Other-Than- Total Foreign
or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange NAIC
ei|  Number of Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment BJ/AC.V. Change in Desig- Date
CUSIP Identification Description Code |gn Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) / Accretion | Recognized (15+16-17) B/A.C.V. nation | Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
857477 60 8 | STATE STREET CORP 5.900%.........ccoruemerermrrienirenirriserinsieenienennens | evveens | e | cvveens 7,000.000 25.00 181,090 181,322 | oo | e 3T [ | e (8,847) | s s | e (8,647) | ... ...P2LFE | 12/27/2016.
902973 83 3 |US BANCORP B.5%.........crveumrreirriineiieneiienessesesseseseesessesesessesnnse | woverens | oo | veeens 8,000.000 25.00 226,320 | ......28.290 | ..............226,320 | .coooorenennec 207,591 | ceiii3,250 | 113,000 | | erieeend(3440) [ o [ | s (3,440) | ... ...P2LFE | 12/26/2013.
949746 46 5 |WELLS FARGO & COMPANY 6.625%........cccvuvemrinnininisiiniinniiinniinnis | ooviens | oo | coiee 10,000.000 25.00 271,000 278,739 | .o | e 16,562 [ v | eeeeeenn(16,300) | oo | e | (16,300) | ..ovovererrirriiiiiens ..P2LFE | 09/19/2014.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)...........corrriniaininceics s 678,410 667,652 0 ). XXX XXX
8999999. Total - Preferred SHOCKS..............couiiueriiieeiiiieieieeeieeeeeeeeiee e e 678410 | XXX | . 878410 | i 667,652 0 ). XXX XXX
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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)

018581 10 8 | ALLIANCE DATA SYSTEMS CORP.........ccoetvumirierirririeineinseriesiesessessssssssnsesinns | cveenes 864.000 197,424 228.500 ....164,090 A49 | [ 33,334 | | s 33,334 L | 10/12/2016.
031162 10 0 |AMGEN INC....oouiviiieirecrenieeise it ssissnssssens | cvsnenes 469.000 68,572 | ....... 146.210 489 [ oo [ 2,989 | s | e 2,989 L | 11/07/2016.
037833 10 0 [APPLE INC......coeieiiieeeieietctee ettt nsenns | snsnes 976.000 113,040 | ....... 115820 | coovviveenenn 113,040 | i 79,011 | e 2176 | oo | e 10,307 | e [ e 10,307 L | 05/13/2014.
038222 10 5 | APPLIED MATERIALS INC......ccoviimrimerieiieiienississseiesssssssessessssessessessssensenes. | cveenes . 2,152.000 69,445 32.270 | coovvrrerenen89,445 | 88,789 [ e [ e | e | 80 | i [ s 686 L | 12/07/2016.
166764 10 0 |CHEVRON CORP........ccoviiiiiiisiieiici i | connieas B 14,400.000 | ....cocvvneee. 1,694,880 | ....... 117.700 61,776 399,456 L | 07/18/2014.
172755 10 0 [CIRRUS LOGIC INC......oeviuriiirinirrireiieiiiesiesisesssisssssesiesssesesssssssesessenssenes. | coneenns 3,179.000 179,741 56.540 L | 01/07/2016.
192446 10 2 |COGNIZANT TECHNOLOGY SOLUTION CORP.........ccovvrervrrririreesnnsisersesineens | vevene | eon | woverienes 3,351.000 | cooovrrrcrirns 187,757 L | 10/12/2016.
20825C 10 4 [CONOCOPHILLIPS.........ovveeeeeeveereeceieeseseiesseesssessesssssssssssssssssssssssssnssssssnssenns | eevieees 20,800 .205,296 L | 07/18/2014.
23918K 10 8 |DAVITAINC 287 L | 09/14/2016.
256746 10 8 | DOLLAR TREE INC.....ovvuuiiuiiriieiiiesiieeise st ssesssesssessssssss | cvineees 63,442 L | 10/12/2016.
30231G 10 2 |EXXON MOBIL CORP......ccovrrmrrierirrirrrinirnerieniesesseisssssessenesssssssnsssssssensessnens | convenee | e | cvrrenenn18,208.000 | ovivniinncs 1,643,274 52,568 218,172 L | 09/13/2016.
31337# 10 5 | FEDERAL HOME LOAN BANK OF CINCINNATL.....ccotiveirrinrineerenisenissiseniens | ceieees o . 689,500 689,500 34,551 A 01/03/2011.
31422T 10 1 |FEDERATED NATIONAL HOLDING C....covvvuerriririereiniiseierissisessisissssessesssens | aveeens B 6,312.000 | ...ocvvvrrrrnee 117,971 17,971 505 L | 08/08/2016.
37253A 10 3 |GENTHERMINC... 3,546.000 120,032 ..120,032 L | 08/04/2016.
410345 10 2 |HANESBRANDS INC......cootiiiiiiriiiireiiniisissiessssssiessssssesessssssssssssesssssssssesssssene | avenenes 2,976.000 64,192 64,192 L | 12/07/2016.
42210P 10 2 |HEADWATERS INC.....ccotiiiiirierierineeisisesiesiesesessssissessessessssessesssssssessnens | coeeeons 6,105.000 143,590 ....103,297 L | 05/05/2016.
45826H 10 9 |INTEGER HOLDINGS CORP......ccoorivuiiirireireississisesisesessesssisssssssssssssssssssenas | aesenees 137,797 ...101,488 L | 08/08/2016.
46269C 10 2 |IRIDIUM COMMUNICATIONS INC......ocorvririieinirneirerinisesesiessesseiessssssssesssssnns | enveees 152,179 ...114,416 L | 09/14/2016.
505336 10 7 |LA-Z-BOY INC... ...139,663 110,471 495 L | 09/14/2016.
56585A 10 2 | MARATHON PETROLEUM CORP.......cccoviieiirinrierinisirssiersssssiessssssssssssssssssnens | snvees 160,163 ....101,462 4,326 L | 02/10/2016.
60871R 20 9 |MOLSON COORS BREWING CO CL B........cvvvreriereneeriniieirneriennnenneniseesenienns | sevenee | re | veverneeee 774000 | i 172,628 .. 172,074 435 L | 12/07/2016.
68268W 10 3 | ONEMAIN HOLDINGS INC.......ovuurirriiniireireiissessessesiseeissessssisssssessesessssssenns | oneenns - . 110,921 ...100,716 L | 02/12/2016.
703395 10 3 | PATTERSON COMPANIES INC.....coooiviririrririiieiinirieniesiseiiesisssiessenesssssesieens | cvienes B [ 1,692.000 | ..oooovvrvivirenne 69,423 L | 12/07/2016.
709102 10 7 |PENN REAL ESTATE INVEST TST.....iiiiiiiieerineereineissessesssessessssssessesssens | cvseees L 2,696.000 51,116 | 1o 18.960 | v D116 | e BLTIB [ e | e | v | coereneesssisenssssiesss | eenseessssnnennne 1,932 [ s (1,932) L | 12/07/2016.
718546 10 4 | PHILLIPS BB........ocivuiirciiriircireiiseiesiiesie st ssssssssenas | cviseees I [ 14,250.000 1,231,343 | ........86.410 | oo 1,231,343 | 839,718 | e 34,913 | o | e 65,692 [ ..o | e 65,692 L | 07/18/2014.
832696 40 5 |J.M. SMUCKER COMPANY........coomirmmrimiereimimimeriersessseessssssessessesssenssssssssssns | cvsnenes . 480.000 61,469 360 | ceveereerirrerenreninens | e | e 218 (4,215) L | 09/14/2016.
852857 20 0 | STAMPSCOM INC....oovumiieuieiriieiieireeissises et ssssssisesssenssenes | cvseees B [ 1,112.000 | .ooorrviirens 127,491 e e e | 36,815 | s | e 36,615 L | 08/08/2016.
857477 10 3 | STATE STREET CORP......cevuiiiiiriritieiisseienisissie s esssssssssensenssenens | cvinenes 975.000 T5777 | oo TT720 | e TS TTT | i 50,761 | 371 3N L | 07/07/2016.
871570 10 9 [ SYNAPTICS INC....ooiiiiricrieireitseiiseisesi st ssssssssssssinas. | aesisns 2,094.000 112,197 297 | .(19,333) | .... L | 08/04/2016.
88023U 10 1 | TEMPUR-PEDIC INTERNATIONAL INC.....c.ovvirriiirriiniiirinsieisssienessseeessssnsenes | evvees . 2,274.000 155,269 T17,275 | oo | e | e | e 37,994 L | 10/14/2016.
93964W 10 8 |WASHINGTON PRIME GROUP INC et | eeres I [ 11,529.000 | ..ocvvvvernrenne 120,017 ...112,780 PR 2 R I, 7,237 L | 11/09/2016.
983793 10 0 | XPO LOGISTICS INC.....ovvruiirririieineiisiiseiseesississeisssisssssesssessssessssssssssssssenes | cvseees 3,233.000 139,536 L | 12/04/2015.
98956P 10 2 |ZIMMER BIOMET HOLDINGS INC......cccevverivirrirriiniinerieriesirseisssesesseneesesseees. | cneeons 617.000 63,674 L | 11/07/2016.
22163N 10 6 | COTT CORPORATION......coiiuumreurirneiteeiseiserssssssessesssseessssssssesssessssesssssssnsnns | aeseses B [ 5,524.000 | .ooovrrierirnns 62,587 | 1ooeer 11330 | oviiriinernenB2,587 | e B3B8 [ o | s | et | e 4,149 L | 12/07/2016.
375916 10 3 | GILDAN ACTIVEWEAR INC B 4,353.000 110,436 340 347 L | 11/09/2016.
91911K 10 2 |VALEANT PHARMACEUTICALS INTE 5,896.000 85,610 ...131,372 L | 11/07/2016.
03524A 10 8 |ANHEUSER-BUSCH INBEV SPN ADR.........cociumririmmeirneiseisesiesisensssssssissssanss | oneenns C s 1,112.000 | .ooorrviirens 117,249 858 L | 12/07/2016.
22943F 10 0 |CTRIPCOM INTERNATIONAL-ADR.......cvuuirimrimrinirierirereseessesssrsessssessensssenas | cvenenes C 2,547.000 101,880 8,714 | ..... (8,714) L | 11/08/2016.
G30401 10 6 |ENDO INTERNATIONAL PLC.......citiiieimrereeineirersseisessesssseisessssssssssesssesesssnsas | aeseses Cl o 10,260.000 | ...oouvvrnrenee 168,982 | ..o 16470 | i 168,982 | e 159,096 | it | e | et | eeeesineenesins 3,659 148,176 | oo (144,517) L | 11/08/2016.
G37585 10 9 [ GASLOG LTD....oiiiiriiirinireierissiseesesie s essesssssessessssssnns | esvenes C 10,306.000 5,771 L | 02/10/2016.
G4617B 10 5 |HORIZON PHARMA PLC... .|C .5,761.000 L | 10/20/2015.
G491BT 10 8 |INVESCO LDttt sssssssssssnns | oo C 3,894.000 118,144 1,090 L | 11/08/2016.
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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
G50871 10 5 | JAZZ PHARMACEUTICALS PLC......cooiiiiririierireiiissieiiesiesiseesssissessesssesssenes | aevenees C s 1,059.000 | ..oocverncirnecns 115,463 | ......109.030 | .ccooovvrrrrrnnee 115,463 | oo TI5,4B3 | ot | cevineieeniesiseisnsines | eessssissisensesssnensns | oneesnsnsseisesssnsssnses | svnsenensennnnenndy 049 [ s (4,049) L | 11/09/2016.
G5960L 10 3 [ MEDTRONIC PLC.......oouiirimiirrieiineeienissisessessssessessesesssssssesessenssesesssssssssenes | cesvees C 943.000 67,170 ...87,170 405 L | 12/07/2016.
N6596X 10 9 |NXP SEMICONDUCTORSNV.......... .|C ..1,161.000 113,790 .113,790 ....23,794 L | 07/07/2016.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)..........cooiriersrrnniiniiniinnes s 10,862,627 .10,862,627 924 224,277 1,515,493 0 XXX XXX
Common Stocks - Mutual Funds
091936 73 2 |BLACKROCK GL L/S CREDIT-INS.......covuiiirireriniinsirneiiseineissssssssessssensssesens | svseene | aee | eoeneins 78,770.618 | coooovvvcrinns 797,159 | ........ 10120 | oo 797,159 | oo TT2,740 | oo 102,654 | .oovvicinnens 75,084 | coovviriinnn 27,570 L | 12/22/2014.
09256H 28 6 | BLACKROCK STRAT INC OPP-INS........ccomiiririirierinieieninisesiessesessesssnenns | cevvees 82,011.411 806,172 9.830 | oo 806,172 | ..o 797151 | i 23,460 | .o | e 44,449 | 39,528 | oo 4,921 L | 12/28/2015.
19248A 10 9 |COHEN & STEERS INFRASTRUCTURE FUND........cccomiemirierieirneiseinerissinenes | seveenee | e | veverneenns 6,499.000 | ..oovvrvcrinnes 125821 | ......... 19.360 .125,821 ..123,936 2,808 10,411 L | 05/13/2014.
277923 72 8 |EATON VANCE GLOBAL MACRO-L......ccvuiriiiniriirerinsisisnieisssssiessssssesensssssssses | svivenee | oe | cvvnnes 31,664.141 286,244 9.040 ..286,244 | ... 2284661 | e 11,513 ....28,498 L | 05/15/2013.
464287 16 8 |ISHARES DJ SELECT DIVIDEND INDEX........osccrremermerierereesinineessenssnssnesnenns | cvvenen | eee | vereees 112,646.000 | ..ooovevneees 9,977,056 | ........88.570 | .............9,977,056 | ...oococvurece 8,204,368 | ...oovvrrerciriiniins 303,610 1,515,153 | ..o [ v 1,515,153 L | 01/07/2016.
464287 40 8 |ISHARES S&P 500/BARRA VALUE INDEX FUND........coorivmrirrirnriernnieierineeeerenss | vvvene [ | cvvvnins 36,195.000 ..3,669,449 ...2,168,098 82,752 465,106 465,106 L | 04/25/2011.
464287 66 3 |ISHARES CORE US VALUE........costvirinirerierinieisrinsiesienisessenissnissessessnsnnns | wvsnnes | ave | vovsniens 76,185.000 | . ..3,743,350 ..2,177,494 81,665 508,281 508,281 L | 04/25/2011.
486606 10 6 | KAYNE ANDERSON MLP INVESTMEN.......cooviiiiierrineernireeiesessensssessessnsssenes | svnenen | aee | eeveneenns 9,000.000 | oooorvvnrirnes 176,220 | ........19.580 | ovvviirrnnn 176,220 | oo 130,860 | ovvvvereererineieiins L | 12/26/2012.
67074U 10 3 |NUVEEN ENERGY MLP TOTAL RETURN.......ccovumriiiiminininnriernsisseessssisnssniiens | sevens [ | crenies 16,413.000 | ...ocoovvvvrneee 222,232 22,125 L | 12/19/2013.
72201R 20 5 [PIMCO 1-5 YEAR US TIPS IN FD.....coururririrnereeresiseriesieneseessssssssessesssneess | ceevnes 2,000.000 104,940 . . .102,540 |..... . 680 L | 12/31/2009.
76882K 70 2 |RIVERPARK SHORT TERM HIY-INS......ooiiiiiiiriiiciriersniseiesississssesensssiensenes | soneenes 65,565.270 641,228 9.780 | o 641,228 | oo 639,917 1,042 18,417 | e | v 20,111 | o 16,833 | ......... 3,278 L | 02/21/2014.
78462F 10 3 | SPDR S&P 500 ETF TRUST......cccmmreririmrrerierirreseeisssieriesssesssesssssssssensesens | aenenes | ave | eoveeiend 64,373.000 ...14,389,297 | ....... 223.530 14,389,297 11,271,756 85,547 255,470 1,307,002 | ..o [ v 1,307,002 L | 06/27/2016.
921908 84 4 | VANGUARD DIVIDEND APPREC ETF......cccoiiiiiiiiniinniinsissnssssissnsesnsssssssnssssesens | eonnnes | aee | eonnnenas 31,000.000 2,640,580 | ....... 85.180 | ... ...2,640,580 | ... 12,509,304 | .o 43,896 131,276 131,276 L | 04/25/2016.
9299999. Total - Common Stocks = MULUAI FUNGS........vcriiiiiiiiiieississierssi st ssisnssssens | esenssenes 37,579,748 XXX e 37,579,748 | ..c.ccoec. 29,334,798 89,397 853,999 4,207,088 | ...ccoovvenne 160,259 | ..oooceenn 4,046,829 XXX XXX
9799999. Total - Common Stock 48,442,375 XXX 48,442,375 38,193,686 90,321 1,078,276 5,722,581 ....678,483 ...5,044,098 XXX XXX
9899999. Total Common and Preferred Stock...................... 49,120,785 XXX 49,120,785 38,861,338 93,571 1,115,212 5,694,194 ...5,015,711 XXX XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total $ value (included in Column 8) of all such issues $.......... 0.
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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. t
36179R  7J 2 | GOVERNMENT NATL MTG ASSOC Il #MA3597 04/22/2016........ SUNTRUST CAPITAL MARKETS 1,580,738 3,201
36179R XD 6 | GOVERNMENT NATL MTG ASSOC Il #MA3376. 01/12/2016.. AMHERST SECURITIES GROUP INC. 2,100,000 3,889
36179S B8 9 | GOVERNMENT NATL MTG ASSOC Il #MA3663 05/24/2016. CANTOR FITZGERALD LLC 526,756 970
36179S  JS 7 | GOVERNMENT NATL MTG ASSOC Il #MA3873.........cccovvvvvrene 08/17/2016. CANTOR FITZGERALD LLC 2,086,913 3,325
912828 N8 9 |UNITED STATES TREASURY NOTE... 05/06/2016.. MERRILL LYNCH.. 110,932 411
912828 U4 0 |UNITED STATES TREASURY NOTE... 12/22/2016........ NOMURA SECURITIES INTL 2,988,877 1,896
0599999.  Total - BONAS = U.S. GOVEIMIMENT. ... eveieteseieset sttt ess sttt s8R £ fE1EE8eEE o0 E SR E S8 E R 9,394,216 13,692
Bonds - U.S. States, Territories and P
594610  3M 7 |MICHIGAN ST......cooviriririernirrirerinins 05/18/2016........ MERRILL LYNCH. ..o 13186 | oo 100,000 336
882722  JY 8 |TEXASST....coomimnririninns 08/08/2016........ MERRILL LYNCH 112,858 100,000 [ o 1,926
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS...........vueuiiiuiiiireriresiiisiiserisseiesessesssnsssssenesensenens 226,044 ..200,000 2,262
Bonds - U.S. Political Subdivisions of States
108151 U3 3 [BRIDGEPORT CT ..ottt sssenssssssssensens. | aosessersnssnes 03/28/2016........ MERRILL LYNCH. ..o 136,300 261
195864 QU 0 | COLONIAL PA SCHDIST............ 12/07/2016........ RBC DAIN RAUSCHER INCORPORATED..........ccoeiiieiiicinsieie s sssneeniees 541,185 .
235219 KG B8 | DALLAS TX ittt ittt 12/08/2016........ MERRILL LYNCH. ..ot 290,790 | .o 250,000 | oo 4,097
2499999. Total - Bonds - U.S. Political SUDGIVISIONS O STAIES.........uuuiveriessiiieiiissiiiieiiiseis stk eebb skt 968,275 | ... 875,000 | ..o 4,358
Bonds - U.S. Special e and Special A
20774Y  J8 1 |CONNECTICUT ST HLTH & EDUCTNLF 06/22/2016........ BARCLAYS CAPITAL. ..o nses 500,000 | oo 500,000
235036  C6 5 |DALLAS-FORT WORTH TX INTERNATL. ..ottt sssessnnnns | sesessenssnsans 09/15/2016........ MERRILL LYNCH.. 230,240
3133EF RH 2 |FEDERAL FARM CREDIT BANK.. 05/18/2016........ MERRILL LYNCH.. 200,070 ..
3133EG BV 6 |FEDERAL FARM CREDIT BANK.. 07/18/2016........ MERRILL LYNCH. ....cvvrviiriririerienierienes 200,160 | ..o 200,000 289
3133EG CZ 6 |FEDERAL FARM CREDIT BANK.. 10/07/2016........ MERRILL LYNCH.. 195,361 ..195,000 880
3134G9 VW 4 |FREDDIE MAC........cooiiiiiiiieineieieiinsisssississsissssssssessessssenes 06/21/2016........ MERRILL LYNCH.. 160,024 ..160,000
3138YW KA 4 |FEDERAL NATIONAL MTG ASSOC #AZ4788 01/26/2016........ WELLS FARGO FINANCIAL........covviererinriernrinreerisereesenerenes 2,118,901 | v 1,982,598 2,203
31418B 5D 4 |FEDERAL NATIONAL MTG ASSOC #MA2643...........ocovveiiinririririnieissieninines 05/10/2016........ SUNTRUST CAPITAL MARKETS........coiviiiermiriereiineiesieeiseesenissiaes 3,646,563 ...3,500,000 3,208
34157T  CX 2 |FLORIDA ST BRD OF GOVERNORS UN 12/06/2016........ HUTCHINSON SHOCKLEY........ccovvvririrrirrirerienrinenienes 522,085
576049 W4 8 | MASSACHUSETTS ST WTR RESOURCES 12/05/2016........ RBC DAIN RAUSCHER INCORPORATED..........ccceiiiieiniiciirirerieresiseeesissiessesessseensnes 608,590 9,260
59324P  BL 2 |MIAMI BEACH FL STORMWTR REVENU 05/24/2016........ MERRILL LYNCH.. 113,567 1,045
812643 EC 4 | SEATTLE WA MUNI LIGHT & PWRRE.... 03/28/2016........ MERRILL LYNCH.. 285,988 2,083
812643 PC 2 | SEATTLE WA MUNI LIGHT & PWRRE.... 04/26/2016. MERRILL LYNCH.. 40,049 428
812643 PG 3 | SEATTLE WA MUNILIGHT & PWR RE 04/26/2016.. MERRILL LYNCH.. 188,805 . 2,017
837152 UF 2 | SOUTH CAROLINA ST TRANSPRTN IN.....cutiiiiiiisiminireissmessrsrissesenssnsssessnsssnssnssnesensensseesenssnssess | sesssessnseneae 12/07/2016 JEFFERIES & COMPANY INC 515,715 ..500,000 3,944
3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAl ASSESSIMIENES. ... vv.tvursuirserssrereeersssesssssssessasssesassseesases | eesessassasesessssssssasssessaes e see 8o e e o0 s L8188 8 bbbt 9,526,118 | oo 8,987,598 | ..o 30,476
Bonds - Industrial and Mi:
00206R  DC 3 | ATET INC...ovvriiririiieierieieeesieise e 05/24/2016........ MERRILL LYNCH. ..o 214,103 | oo 200,000 [ cooovvnerrinieeeriienene 1,384
00287Y  AX 7 [ABBVIEINC........cccuvvunee. 12/27/2016 MERRILL LYNCH 193,450 ..200,000 728
01449H AK 5 |ALEREINCTLB 05/16/2016.. GOLDMAN SACHS 249,688 ..250,000
02154U  AD 5 | ALTICE US FINANCE | CORP.............. 11/18/2016........ JP MORGAN SECURITIES INC....ovuvrriiieinieireieieriseiesssisissnsenns 251,875 ..250,000
02474R ~ AC 7 | AMERICAN BUILDERS & CONTRACTO TL B.....ccoueveriieiiieiirierisniseesieresisese s enene 09/23/2016........ DEUTSCHE BANK ...ttt 50,000 ....50,000
06406F AD 5 |BANK OF NY MELLON CORP............ 08/09/2016........ GOLDMAN SACHS................. 998,260 . ,000,000
07330N AL 9 | BRANCH BANKING & TRUST.......ccoovirmirierirereineireneeseeenienees 05/05/2016........ DEUTSCHE BANK ...ttt 499,545 | ..o 500,000
10330J AT 5 |BOYD GAMING CORP TL B2... 09/19/2016........ BANK OF AMERICA.. 252,500 ..250,000
12189L  AH 4 |BURLINGTN NORTH SANTA FE.......cccovimmimirvinrireieninnines 07/19/2016........ JEFFERIES & COMPANY INC 533,070 ..500,000 5,380
14313Y AD 0 | CARMAX AUTO OWNER TRUST 16 1 A4 01/26/2016........ BARCLAYS CAPITAL......cvuiiiriiieirireieiseiesieesessssesenesisseesssnaes T49,956 | ..o 750,000
172967  FT 3 |CITIGROUP INC.... 02/24/2016........ CITIGROUP GLOBAL MARKETS........ccotiimiieiiierissieiesssisssssie st sssnsssesssns 538,430 ..500,000 2,813
172967  GK 1 |CITIGROUP INC.... 04/19/2016........ MERRILL LYNCH. .c..ocveiiiiiisereeecenieis 153,015 146,000 | o 1,347
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
173240  AA 4 |CITI HELD FOR ASSET ISSUANCE 16 PM1 A .| 03/24/2016........ CITIGROUP GLOBAL MARKETS 499,506
19626N  AE 3 | COLONY STARWOOD HOMES 16-2A C 10/20/2016........ JP MORGAN SECURITIES INC....ccouvvvriiieerrieinsisiesissiessesssseensnsnes 1,000,000
224044 CG 0 |COX COMMUNICATIONS INC 09/08/2016........ WELLS FARGO FINANCIAL 748,733
23726R  AH 8 | DARLING INTERNATIONAL INC TL B.. 06/22/2016........ JP MORGAN SECURITIES INC... 251,250
24702N AL 4 |DELL INTERNATIONAL TL B 09/08/2016........ CREDIT SUISSE FIRST BOSTON 250,813
25365E  AK 1 [DIEBOLD INCTL B. 04/05/2016........ JP MORGAN SECURITIES INC... 64,350
25389N  AM 9 | DIGITALGLOBE INC TL Bu.ouvuiiriireiieiseieie e ssessssesensssenes 12/20/2016........ BARCLAYS CAPITAL.....ccvuiiiiriieiisisierssiesesissessssssssssssessesssenes 49,875
278062  AC 8 | EATON CORP......coevriieericiceieieeiseie e 03/28/2016........ MERRILL LYNCH 248,533 2,845
278865 AQ 3 |ECOLABINC.......ccovvvrirmririirerirnines 03/17/2016........ MERRILL LYNCH 250,365 753
28415P  AA 2 |ELARAHGV TIMESHARE ISSUER 16-AA... 06/22/2016........ DEUTSCHE BANK ...ttt st 499,992
28415P  AB 0 |ELARAHGV TIMESHARE ISSUER 16-AB... 06/22/2016........ DEUTSCHE BANK ..ottt 499,935
29089C  AD 8 |EMERALD PERFORMANCE MATE TL.....ccoitiirimriiinirimriserinssiesieneseeans 07/13/2016........ CREDIT SUISSE FIRST BOSTON.........cccmieenivnirierirenes 250,625
34528Q EN 0 |FORD CREDIT FLOORPLAN MASTER 16 1 AT.....cviiieinicineirereiineine 02/09/2016........ BARCLAYS CAPITAL......couiiieiiieieieieiiesiesieeissesesseessesssee s 1,249,655
345370 BN 9 |FORD MOTOR COMPANY 04/19/2016........ MERRILL LYNCH. ..o 245,286 6,215
36249Y  AJ 9 |GTCR VALOR COS INC (CISION) TL B...oovorveierieierneierieiiesienienees 05/17/2016........ DEUTSCHE BANK ...ttt 192,000
36320T AA 1 |GALAXY CLOLTD 16-22A A1... 06/13/2016........ GOLDMAN SACHS................. 500,000
36320T AG 8 | GALAXY CLOLTD 16-22A A2... 06/13/2016........ GOLDMAN SACHS... 500,000
36966R  7A 8 | GENERAL ELECTRIC CO..... 12/27/2016 MERRILL LYNCH. 152,456 3,140
38141G VT 8 | GOLDMAN SACHS GROUP INC... 04/20/2016........ GOLDMAN SACHS... 498,610
42804V AS 0 |HERTZ CORP/THE TL B...cvoiiiiieiieieiseecereseeseenines 06/30/2016........ BARCLAYS CAPITAL......cooiiiiiiiiiniieieissiees s 99,750
437303 AA 8 |HOME PARTNERS OF AMERICA TRUST 16-2 A 08/25/2016........ CITIGROUP GLOBAL MARKETS........couiuiiuiiiiieiiisiseeesississsesie i 496,158
460146  CJ 0 [INTERNATIONAL PAPER CO.....c.ccoormiririiriinriieniirerienes 02/01/2016........ MERRILL LYNCH 97,168 497
46625H JJ 0 | JPMORGAN CHASE & CO . 11/29/2016 MERRILL LYNCH..... 150,723 436
46625H QJ 2 |JPMORGAN CHASE & CO.......... 02/25/2016........ JP MORGAN SECURITIES INC... 499,625
50419M  AB 7 |LAQUINTA INTERMEDIATE TL B 01/26/2016........ JP MORGAN SECURITIES INC.....coovvrririrrinrieireeirerenieeiresiesisseesieennes 241,875
50543L  AA 0 |LABRADOR AVIATION FINANCE LTD 16-TA AT ...oooiiiiiriiiieiiieiseieresisseesiesse e sessienisnees 12/08/2016........ MIZUHO SECURITIES 980,597
540424  AS 7 |LOEWS CORP......cccovvvivrirrrinirirerienes 03/28/2016........ MERRILL LYNCH. .c..vvviivirierinnicrienireenns 130,252 120
55303K  AC 7 |MGM GROWTH PROPERTIES TL B, 04/25/2016. BANK OF AMERICA.... 74,813
55818H AU 2 | MADISON PARK FUNDING LTD 12-10A AR.. 10/21/2016........ MORGAN STANLEY & CO....cccovvvririirnrineiirrsisineiseisssssiesessssenes 500,000
559080 AK 2 |MAGELLAN MIDSTREAM PARTN 02/22/12016........ BARCLAYS CAPITAL......ouiiieiiieieeieieeiesiesie s 499,375
58063V AH 6 | MCGRAW-HILL GLOBAL EDUCATION TL 05/04/2016........ CREDIT SUISSE FIRST BOSTON.......c.cccviiermririririiies 74,625
654780  AE 9 |NISSAN AUTO RECEIVABLES OWNER 16 A Ad.......ccoovvverirrirnriiniians 02/02/2016........ BANK OF AMERICA.... 499,877
68268F  AA 8 | ONEMAIN FINANCIAL ISSUANCE TR 16 2A A 03/16/2016........ RBC CAPITAL MARKETS 499,914 .
730200 AD 7 |PINNACLE ENTERTAINMENT INC TL B.....ovvvvirvrrirciriinenns 04/28/2016........ JP MORGAN SECURITIES INC....couvreririeiirieissisisnsssiesessseeensnnnes 49,875 | oo 50,000
75875  AH 5 |REGAL CINEMAS CORP TLB............ 09/29/2016........ CREDIT SUISSE FIRST BOSTON 252,188 250,000
816194 AT 1 | SELECT MEDICAL CORP TL Fuo.oouiiiiiiicisiiieissieieisssiessesisesssssss s ssssssssesssssssssssens | sesessensessaes 03/03/2016........ JP MORGAN SECURITIES INC... 49,000 50,000
82652X  AA 4 | SIERRA RECEIVABLES FUNDING CO 16 1A A 03/15/2016........ DEUTSCHE BANK ...ttt sttt 499,909 ....500,000
82652Y AA 2 | SIERRA RECEIVABLES FUNDING CO 16-3AA.. 10/12/2016........ CREDIT SUISSE FIRST BOSTON.......c.covtererimririreriiines 999,821 .1,000,000
88078F  AZ 1 [ TEREX CORP.....cooiiiiiiticisitsie ettt nsnenss | soesssssensanes 07/28/12016........ CREDIT SUISSE FIRST BOSTON.........ccoovieerrriririnieines 249,375
89237K  AE 3 | TOYOTA AUTO RECEIVABLES OWNER 16 A A4 02/23/2016........ BANK OF AMERICA.... 1,999,967
92347X  AA 4 |VERIZON OWNER TRUST 16-1AA...... 07/12/12016........ BANK OF AMERICA.... 999,832
92532Y AB 5 |VERSUM MATERIALS INC TLB 09/21/2016........ CITIGROUP GLOBAL MARKETS........cooeiiiiriiiieinsieie s sssseessssssssessesessss 49,750
95810D  AF 8 |WESTERN DIGITAL CORP TL B.....ovorriiirieierseircreiseieeiis 03/30/2016........ JP MORGAN SECURITIES INC....coouvrviiiiiineiirieieiiseiesesiseiesieiees 121,250
98160Q AE 2 | WORLD OMNIAUTO RECEIVABLES TR 14 B Ad......ccoeviiiiiiiiiisineississiesisisesssssssssse s 11/16/2016........ FTN FINANCIAL SECURITIES CORP 502,148 140
G9368P AW 4 |VIRGIN MEDIABRISTOLLLC TL | 12/15/2016 CITIGROUP GLOBAL MARKETS 199,500
112585  AH 7 |BROOKFIELD ASSET MAN INC.... A 12/08/2016........ MERRILL LYNCH. ..o 150,134 2,467
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C5184A  AF 8 |LIONS GATE ENTERTAINMENT TL B...oooviiricreireieeeeseienes e A 10/13/2016........ JP MORGAN SECURITIES INC.....coovvrererieriiicirerieieriesireriesissiesienees 49,750 | oo 50,000
C9413P AP 8 | VALEANT PHARMACEUTICALS TL BE1 A 01/22/12016........ BARCLAYS CAPITAL . 240,000 250,000
65557C AL 7 |NORDEA BANK AB 04/21/2016.. PARIBAS CORPORATION... . 1,016,900 ,000,000
72812N  AB 2 |PLAYARESORTS HOLDINGB.V. TLB ... | 122012016 DEUTSCHE BANK ..ottt 252,500 250,000
92857W  AS 9 | VODAFONE GROUP PLC D 08/22/2016........ MERRILL LYNCH 148,378 134,000
3899999. Total - Bonds - Industrial and Miscellaneous.. . . . 25,310,905 .25,185,000
8399997, Total - BONAS = Pt 3... ... 45,425,558 44,348,040
8399998. Total - Bonds - Summary Item from Part 5. 11,927,322 11,943,000
8399999. Total - Bonds. 57,352,880 56,291,040
Preferred Stocks - Industrial and Miscell:
857477 60 8 | STATE STREET CORP 5.900%.....c.cvuteriersieiesenisnissrsssesenssnsseeenssssssnssseenes I I 12/27/2016........ 2,000.000 51,337 [
8499999. Total - Preferred Stocks - Industrial and Miscellaneous . . . 51,337 XXX e 0
8999997, Total - Preferred STOCKS = Pt 3. ..ottt eE 1 f6eh s e EoEE e E SRS E £ 51,337 XXX e 0
8999999, TOLAI = PTEIEITEA SIOCKS. ........ev.ivieeisititeiteiiieteite ettt ettt ettt bs st sse st e b s st esses et et st esses et essessessnss  eesesessessessssessessessesassessebsessesesses et eeses et se s et e b s es et se s et e bt ee s e st st es st es et et ensensessetenee 51,337 XXX | 0
Common Stocks - Industrial and Miscell
018581 10 8 | ALLIANCE DATA SYSTEMS CORP........ 10/12/2016........ RAYMOND JAMES........ccoouiniiriniicisrireresiseeenisnees 902.000 171,783 XXX
031162 10 0 |AMGEN INC...c.oovvvviviririerinnrircrienes 11/07/2016........ RAYMOND JAMES... 469.000 65,584 XXX
038222 10 5 |APPLIED MATERIALS INC..... 12/07/2016........ RAYMOND JAMES... 2,152.000 68,759 XXX
172755 10 0 | CIRRUS LOGIC INC......oviiiireiiiicierisssssie i essssssssssenes 01/07/2016........ RAYMOND JAMES.........cooviiiiiieiieinsieiesssseensesenes 4,031.000 107,108 XXX
192446 10 2 | COGNIZANT TECHNOLOGY SOLUTION CORP. s 10/12/2016........ RAYMOND JAMES... 3,351.000 185,458 XXX
23918K 10 8 [DAVITAINC.....ccovvirviirereririines 09/14/2016........ RAYMOND JAMES... 1,024.000 65,454 XXX
256746 10 8 | DOLLAR TREE INC......ovouiiieririierieineiesieeesisese s 10/12/2016........ RAYMOND JAMES.........ovvmriirinieiieiinsiienisenereenns 822.000 64,038 XXX
30231G 10 2 |EXXON MOBIL CORP........cccrermrnrirerirrins 09/13/2016........ RAYMOND JAMES... 756.000 64,874 XXX
314227 10 1 |FEDERATED NATIONAL HOLDING C 08/08/2016........ RAYMOND JAMES... 6,312.000 117,015 XXX
37253A 10 3 [GENTHERM INC.....cooiiiiiiciscieeieeseiessieeesi e 08/04/2016........ RAYMOND JAMES 3,546.000 113,918 XXX
410345 10 2 [HANESBRANDS INC. 12/07/2016........ RAYMOND JAMES... 2,976.000 66,149 XXX
42210P 10 2 |HEADWATERS INC... . 05/05/2016........ RAYMOND JAMES... 6,105.000 111,646 XXX
45826H 10 9 |INTEGER HOLDINGS CORP............ 08/08/2016........ RAYMOND JAMES 4,679.000 110,415 XXX
46269C 10 2 |IRIDIUM COMMUNICATIONS INC......oovvrrrrerririririnines 09/14/2016........ RAYMOND JAMES... 15,852.000 114,416 XXX
505336 10 7 |LA-Z-BOY INC.......cccoovunure 09/14/2016........ RAYMOND JAMES... 4,498.000 115,346 XXX
56585A 10 2 | MARATHON PETROLEUM CORP.......cooviviriiririniiiienisisissiesiesiein 02/10/2016. RAYMOND JAMES... 3,181.000 101,462 XXX
60871R 20 9 |MOLSON COORS BREWING CO CL B 12/07/2016.. RAYMOND JAMES 1,774.000 178,381 XXX
68268W 10 3 | ONEMAIN HOLDINGS INC.......ocoevererrririrerirercrinrirenne 02/12/2016. RAYMOND JAMES... 5,010.000 100,716 XXX
703395 10 3 |PATTERSON COMPANIES INC.... 12/07/2016 RAYMOND JAMES... 1,692.000 75,211 XXX
709102 10 7 |PENN REAL ESTATE INVEST TST.. 12/07/2016.. RAYMOND JAMES 2,696.000 53,048 XXX
832696 40 5 |J.M. SMUCKER COMPANY 09/14/2016. RAYMOND JAMES... 480.000 65,684 XXX
852857 20 0 | STAMPSCOM INC.......ccovviiiiiniieieintieeeeeeseesesis e 08/08/2016. RAYMOND JAMES... 1,394.000 113,921 XXX
857477 10 3 | STATE STREET CORP. 07/07/2016.. RAYMOND JAMES 1,160.000 60,393 XXX
87157D 10 9 | SYNAPTICS INC....vvvrvvrrvriererireirerisis 08/04/2016........ RAYMOND JAMES... 627.000 34,416 XXX
88023U 10 1 | TEMPUR-PEDIC INTERNATIONAL INC.....coovuiieriirieiiirierineieisesieresissiessesissesessssssssensensesins | revenesnesnnens 10/14/2016........ RAYMOND JAMES... 2,274.000 117,275 XXX
93964W 10 8 | WASHINGTON PRIME GROUP INC......... 11/09/2016........ RAYMOND JAMES... 11,529.000 112,780 XXX
98956P 10 2 | ZIMMER BIOMET HOLDINGS INC.......ccoviiiimriiiiiereiseieieiseiesiersessneenes 11/07/2016........ RAYMOND JAMES.........coooiiiiireineireieeiseeninnnes 617.000 64,222 XXX
22163N 10 6 |COTT CORPORATION 12/07/2016........ RAYMOND JAMES... 5,524.000 58,438 XXX
375916 10 3 | GILDAN ACTIVEWEAR INC......coiiiiiriiiiiiieiinsiesiesissisesssssisssssse s esssssssssessessssssesssssssssssssensens | sosessessessans 11/09/2016........ RAYMOND JAMES... 4,353.000 110,089 XXX
91911K 10 2 | VALEANT PHARMACEUTICALS INTE.......ccsiirirrerierirererinrererinennns 11/07/2016........ RAYMOND JAMES........ccoouiiirinirersrireresiseeesinenees 5,896.000 216,982 XXX
03524A 10 8 | ANHEUSER-BUSCH INBEV SPN ADR.......cccoeumiviimriirinrniiererineenes [ 12/07/2016........ RAYMOND JAMES........ccooiveiiiiiniieinsieesiseienisines 1,112.000 116,391 XXX
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22943F 10 0 |CTRIPCOM INTERNATIONAL-ADR [ 11/08/2016........ RAYMOND JAMES........ccooiiiinirersrirereriseeesieenees 2,547.000 110,594 XXX
G30401 10 6 |ENDO INTERNATIONAL PLC [ 11/08/2016........ RAYMOND JAMES... 8,320.000 194,732 XXX
G37585 10 9 |GASLOGLTD. c 02/10/2016.. RAYMOND JAMES 16,341.000 128,866 XXX
G491BT 10 8 [INVESCOLTD.... [ 11/08/2016........ RAYMOND JAMES... 3,894.000 110,971 XXX
G50871 10 5 |JAZZ PHARMACEUTICALS PLC............ [ 11/09/2016........ RAYMOND JAMES... 1,059.000 119,512 XXX
G5960L 10 3 |MEDTRONIC PLC 12/07/2016.. RAYMOND JAMES 943.000 67,244 XXX
N6596X 10 9 |NXP SEMICONDUCTORS NV....oocvvrvrirnrrnnes C 07/07/2016........ RAYMOND JAMES... 1,360.000 105,421 XXX
9099999. Total - Common Stocks - INAUSIIAl ANA MISCEIANEOUS. ... vttt ens s e ehs oo E et 3,958,712 XXX 0
Common Stocks - Mutual Funds
464287 16 8 |ISHARES DJ SELECT DIVIDEND INDEX........cccoouriumiiiiriniieinniersieenirernsisnene 01/07/2016........ MERRILL LYNCH. ..o 3,400.000 252,066 XXX
78462F 10 3 | SPDR S&P 500 ETF TRUST. 06/27/2016........ MERRILL LYNCH.. 10,900.000 2,180,755 XXX
921908 84 4 | VANGUARD DIVIDEND APPREC ETF. 04/25/2016........ MERRILL LYNCH.. 31,000.000 2,509,304 XXX
9299999. Total - COMMON SOCKS = IMUIUAI FUNGS. ...ttt e eh s E o0 E 80t 4,942,125 XXX 0
9799997. Total - Common Stocks - Part 3.........ccooiviivivniiiininninns 8,900,837 N 0
9799998. Total - Common Stocks - Summary Item from Part 5.........coovviivvninisecenns 6,680,295 XXX
9799999, TOtAl - COMMON SIOCKS...........ouivivieitetetceitetiectcte ettt ettt ettt e ettt caetee e eetebeseeaetensesetesessesesesesesesssesesas  essesesassssssesassesesassssseessssetebessseesassesetesessssesessesetesanses et s esetessnsetesassesesesansetasansseesesees 15,581,132 XXX ] 0
9899999. Total - Preferred and Common Stocks........ 15,632,469 XXX ] 0
9999999. Total - Bonds, Preferred and Common Stocks 72,985,349 XXX e 95,584
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Bonds - U.S. Government
36178U UW 1 | GOVERNMENT NATL MTG ASSOC Il #AB7797... | .. | 12/01/2016. | PAYDOWN........ccocoveriiiririnneriineiinnniis | coiireiiiesiisnsiiinnes | e 150,955 | .......... 150,955 | .......... 162,371 (T70) | oo | v 150,955 11/20/2042.
36179R  7J 2 | GOVERNMENT NATL MTG ASSOC Il #MA3597.. | .. | 12/01/2016. | PAYDOWN.......covirrirnririererinnrsinnierinnns | ceereneersnsseerennninne | verennies 158,225 | .......... 158,225 | .......... 167,125 |... (465) 04/20/2046.
36179R XD 6 | GOVERNMENT NATL MTG ASSOC Il #MA3376.. | .. | 12/01/2016. | PAYDOWN........cocooorrriirinreriernienniis | coieneeisnneisnniiinnns | eoeeneees 370,030 | .......... 370,030 | .......... 388,531 (1,683) 01/20/2046.
36179S B8 9 | GOVERNMENT NATL MTG ASSOC Il #MA3663.. | .. | 12/01/2016. | PAYDOWN 38,586 | ...coooonne 38,586 | ............ 40,751 (84) 05/20/2046.
361798 JS 7 |GOVERNMENT NATL MTG ASSOC Il #MA3873.. | .. | 12/01/2016. | PAYDOWN.........oovvvirriinriisrniiinciiinnns | cevvissniiessiisnniinns | cvvveinens 41,323 LA1323 | 43225 | ... (12) 08/20/2046.
36296U SY 7 | GOVERNMENT NATL MTG ASSOC #701735...... .. [ 12/01/2016. | PAYDOWN... FSSTOTTURSPOUOPUOIURN DUROPTOOPPOPPOOOPOO ENOPOPPOO 247,831 | .......247,831 | ......... 252,942 (432) 03/15/2039.
36297 TV 6 | GOVERNMENT NATL MTG ASSOC #713464...... ..112/01/2016. | PAYDOWN.......cvvvrrrerirrrines 51,782 | oo 51,782 | oo 53,368 (156) 06/15/2039.
GOVERNMENT NATIONAL MORTGAGE A 09 69
38373A D9 4 |PV o+ [12101/2016. | PAYDOWN........coomirvirrrrirriinnrisesninenns | cevvisessinesssnessines | eeveoeees 182,696 | .......... 182,696 | .......... 184,894 (297) 08/20/2039.
912828 KR 0 |UNITED STATES TREASURY NOTE ...| .. | 04/30/2016. | VARIOUS ...500,000 ..500,000 | . 495,879 212 04/30/2016.
912828 KW 9 |UNITED STATES TREASURY NOTE .. | 05/31/2016. | MATURITY........ 110,000 110,000 | .......... 111,912 (126) 05/31/2016.
912828 M6 4 |UNITED STATES TREASURY NOTE .. [ 02/10/2016. | BARCLAYS CAPITAL.. e e | s 505,194 | .......... 500,000 | .......... 500,256 (9) 11/15/2018.
912828 M7 2 |UNITED STATES TREASURY NOTE .. 101/27/2016. | JEFFERIES & COMPANY INC.......cooocvoves | covvermmmrimmmirinniiins | cov 1,500,522 | ....... 1,500,000 | ....... 1,496,079 150 11/30/2017.
912828 TM 2 |UNITED STATES TREASURY NOTE .. 1 02/08/2016. | NOMURA SECURITIES INTL e 999,333 | ....... 1,000,000 | .......... 996,996 164 08/31/2017.
912828 TW 0 |UNITED STATES TREASURY NOTE ... |- 1 09/07/2016. | BMO CAPITAL MARKETS......cooiimrenmnens | onmmmmrssnessssnesssnnees | cosereoans 500,369 | .......... 500,000 | .......... 498,810 417 . - . . 10/31/2017.
0599999. Total - BONAS = U.S. GOVEIMMENL........ouuueiieiieieie e eiess s | crieaa] 5,356,846 | ....... 5,351,428 | ....... 5,393,139 0 (3,091) 0 | oo 5,344,819 | .....ccooo....d 0 | 12,027 | ......... 12,027 | ....... 43,341 XXX
Bonds - U.S. States, Territories and P ions
20772G__ VP 0 [CONNECTICUT ST......ccoooiimmiiniriinniissniiseniie | . ‘ 12/01/2016. | PREREFUNDED 250,000 250,000 | .......... 268,438 | .............. 252,251 | oo | s (2,251) (V20X T 250,000 | ..o | e | e 0 ... 12,500 | 12/01/2020.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS. ... corerissessissisessseenes 250,000 250,000 | .......... 268,438 | ..o 252,251 | i [ (2,251) 0 (2,251) (U I 250,000 | ..o 0 [ (O 0 [ 12,500 XXX
Bonds - U.S. Political Subdivisions of States
178882 LX 2 |CLACKAMAS & WASHINGTON CNTYS O........... .. 101/11/2016. | FIFTH THIRD SECURITIES INC........ovvv. | covvimrrrimniiirnnniiins | v 1,004,200 | .......... 800,000 | .......... 978,832 | .............965,062 |....... (642) (642) 06/15/2024.
178882 LZ 7 |CLACKAMAS & WASHINGTON CNTYS O........... .. | 03/02/2016. | STIFEL-HANIFEN DIVIS 936,908 | ......... 750,000 | .......... 913,875 | .............902,759 |....... (2,634) (2,634) 06/15/2026.
199507 E3 4 [COLUMBUS OH CITY SCHDIST.......cccocvurvrcnns .. [ 12/01/2016. | PREREFUNDED 250,000 250,000 | .......... 272,385 | oo 260,204 | oo | e (10,204) | ..o [ s (10,204) | ..o 12/01/2017.
447025 SZ 1 |HUNTSVILLE AL ..103/02/2016. | LOOP CAPITAL MARKETS........coovvvrnns | veererrveriserneirennninns | cvveees 1,532,725 | ... 1,250,000 | ....... 1,506,438 ) (4,254) 09/01/2027.
488575 GJ 4 |KENDALL & KANE CNTYS IL CMNTY.... .. 101/04/2016. | PREREFUNDED...........coooouimmiiimeiraneiis | covvienneisnniiseniiinns | ceveeees 115,000 | .......... 115,000 | .......... 121,925 0 01/01/2023.
488575 KA 8 | KENDALL & KANE CNTYS IL CMNTYU .101/04/2016. | PREREFUNDED..........cooooiriioniiriiinnies | o | oovniienas 185,000 | .......... 185,000 | .......... 196,141 01/01/2023.
2499999. Total - Bonds - U.S. Political SUDIVISIONS Of SEALES. ... o enssenssniens | eonenes 4,023,833 ,350,000 | ....... 3,989,596 XXX
Bonds - U.S. Special Revenue and Special A t
115065 UQ 5 |BROWARD CNTY FL SCH BRD COPS ..|07/01/2016. | MATURITY........ 250,000 250,000 ) 07/01/2016.
15504R  GA 1 |CENTRL PUGET SOUND WA REGL TRA.. .. 102/11/2016. | RAYMOND JAMES...........ccoooouvvriarrranens 620,300 500,000 ) 11/01/2031.
3128H7 X8 0 |FEDERAL HOME LN MTG CORP #E99703.... .| 12/01/2016. | PAYDOWN... 32,494 ...32,494 ) 10/01/2018.
3128MJ S4 3 |FEDERAL HOME LN MTG CORP #G08538, .. [12/01/2016. [PAYDOWN........ooorviirrinnienniisnniiinnns | o | eeveiees 726,523 ..726,523 ) 07/01/2043.
3128PP 5E 9 |FEDERAL HOME LN MTG CORP #J10845........... | .. | 12/01/2016. | PAYDOWN... 38,616 ...38,616 ) 10/01/2024.
3128PU ND 0 |FEDERAL HOME LN MTG CORP #J14888........... .. 12/01/2016. [ PAYDOWN......ovirriirnirrierenisisnsnsiinnns | ceeensssmsssssiennninns | cernnees 154,515 ) 04/01/2026.
312962 5L 3 |FEDERAL HOME LN MTG CORP #B10851.......... . [12/01/2016. [ PAYDOWN........oooivrireiireiieneeieneiiennns | cevveeeesissssisnsienns | ceveeeeens 13,900 ) 11/01/2018.
312964 E9 6 |FEDERAL HOME LN MTG CORP #B11960 .| 1201/2016. | PAYDOWN......ovvrriiirirriersninsiernsinnens | seeersssssssesinenissnns | convneenenes 19,664 ....19,664 ) 01/01/2019.
31306X 2B 8 |FEDERAL HOME LN MTG CORP #J20770 .. | 12/01/2016. | PAYDOWN... 10,909 ..210,909 | . ) 10/01/2027.
31307B 6T 2 |FEDERAL HOME LN MTG CORP #J23582.... - [12/01/2016. | PAYDOWN........ooooivveririienieneninnniirenens | cevvienseiseseisesiiins | ceveeeees 138,053 138,053 | .......... 141,850 | ... . ) 05/01/2028.
3132GT PH 4 |FEDERAL HOME LN MTG CORP #Q08224 ..112/01/2016. | PAYDOWN... 265,337 265,337 | oo 267,036 | ... 265472 | ....... (136) 05/01/2042.
3132L5 AF 0 |FEDERAL HOME LN MTG CORP #V80006.......... | .. | 12/01/2016. | PAYDOWN... SRRSO DUROPTORRPORURTOONN SO 313,358 | ......... 313,358 | .......... 327,410 | oo 314,315 |....... (957) 04/01/2043.
3134G6 XL 2 |FREDDIE MAC .. 1 02/22/2016. | CALLED BY ISSUER at 100.000 200,000 200,000 | .......... 199,800 | ...ocoveuve. 199,836 | ....... 9 9 08/21/2018.
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3136A5 DW 3 |FANNIE MAE 1236 BV... .1 12/01/2016. | PAYDOWN........coooriinrinniinnisnniiiens | s | v 153,263 | .......... 153,263 | ......... 161,813 | oo 154911 | i | (1,648) (1,648) 3,732 | 07/25/2039.
3136AF EC 4 |FANNIEMAE 1372NA... .. .. 12/01/2016. | PAYDOWN... 255,626 255,626 | .......... 256,724 (114) (114) 08/25/2042.
3136AG VN 9 |FANNIE MAE 13100 PK.....ocooovvirernrirrierieisinins .| 12/01/2016. | PAYDOWN......oviririiirirriernnissiernninnens | seererssssessesinerssnns | conreenenns 48,567 | ..coovne 48,567 | ..coevnee 50,692 (165) (165) 03/25/2043.
3136G0 4S 7 |FANNIE MAE .| 05/23/2016. | CALLED BY ISSUER at 100.000 250,000 250,000 | .......... 250,013 | ..oiveeeerei250,000 | oo [ e 0 ....250,000 02/21/2017.
3137A1 X9 9 |FREDDIE MAC 3719 LE......ccomiimmrrirrriricrrinennens [ 12/01/2016. [ PAYDOWN........coomirvirmriirriinerineeninenns | cevvisessisessinsnsines | eeveneees 130,081 | ... 130,081 | ..o 133,637 ) (798) 130,081 08/15/2028.
3137A3 RL 5 |FREDDIE MAC 3782 PG .| 12/01/2016. | PAYDOWN... 233,298 233,298 | .......... 238,620 ) (1,094) 11/15/2028.
3137A5 X2 5 |FREDDIE MAC 3786 WE.... .1 12/01/2016. | PAYDOWN........cooomivieririreiiicniienniiiens | eeeviesesisesseeeniins | oeeevion 574,294 | .......... 574294 | .......... 583,716 ) (2,178) 12/15/2028.
3137B8 F5 1 |FREDDIE MAC 4302 PA . 11210172016, | PAYDOWN......c..ovvrivrirnieienieirenissiiniens | e | v 134,384 | .......... 134,384 | .......... 142,111 ) (806) 12/15/2043.
3137B8 JF 5 |FREDDIE MAC 4315 KP .| 12/01/2016. | PAYDOWN... SRS DURUTORRRURROONN NN 100,589 | .......... 100,589 | .......... 103,575 ) (251) 08/15/2041.
3137BD GP 5 |FREDDIE MAC 4392 AC........couvvemmrrinrrinrrianies o [12101/2016. [ PAYDOWN.......cooomirverririrriinniinesnineens | cevvisessisessinessines | eeveeenes 176,907 | ... 176,907 | ... 183,762 ) (1,189) 07/15/2037.
3138A3 DM 6 |FEDERAL NATIONAL MTG ASSOC #AH1907...... . [12101/2016. [PAYDOWN........ooooviirriinniinnienniiinnns | cevviensiissssisssiinns | cevvienees 76,520 ) (241) 03/01/2026.
3138A6 ZQ 6 |FEDERAL NATIONAL MTG ASSOC #AH5250...... .. [ 12/01/2016. | PAYDOWN... 58,438 | ........c.c . ) (164) 03/01/2026.
3138MF  P7 6 |FEDERAL NATIONAL MTG ASSOC #AQ0445...... .| 12/01/2016. [ PAYDOWN......ovvrriirnirrierenissirenisinnns | ceerenssersssssiennniens | cernnees 102,953 | .......... 102,953 | .......... 108,262 ) (395) 10/01/2042.
3138MG LE 3 |FEDERAL NATIONAL MTG ASSOC #AQ1224...... - [12101/2016. [ PAYDOWN........oooiiriiriineieereiiecnsiinens | cevvireeseiseseiseniinns | ceveoeees 210,067 | .......... 210,067 | .......... 219,848 ) (637) 11/01/2042.
3138MK  5J 1 |FEDERAL NATIONAL MTG ASSOC #AQ4448...... .. | 12/01/2016. | PAYDOWN... 736,089 | .......... 736,089 | .......... 772,088 it ) (3,025) 11/01/2042.
3138YW KA 4 | FEDERAL NATIONAL MTG ASSOC #AZ4788 .| 12/01/2016. | PAYDOWN... 242,851 242,851 .259,547 .(1,071) (1,071) 10/01/2045.
31397N 5G 6 [FANNIEMAE 0938 AB.......ccooommrvimrrirrrirnreii .. [ 12/01/2016. | PAYDOWN... 228,782 228,782 | .......... 243,081 K¢ ) (2,680) 06/25/2024.
31397U XA 2 |FANNIE MAE 1161 MG . 11210172016 | PAYDOWN......c.ovviivrirrierenieieninsiiniens | e | overnnens 378,982 | .........378,982 | .......... 403,912 | .coovenee 382,383 | oo | e (3,401) (3,401) 07/25/2026.
31398C D4 7 |FREDDIE MAC 3527 DA. .| 12/01/2016. | PAYDOWN... 55,034 ..55,034 | .o 57,072 55,307 |....... (273) (273) 55,034 04/15/2029.
31398P QS 1 |FANNIE MAE 1040 DN..coovovvuriririecriieeens .. | 03/01/2016. | PAYDOWN... 24,997 28997 | 25,466 24,997 | oo [ e 0 24,997 03/25/2028.
31418A MW 5 |FEDERAL NATIONAL MTG ASSOC #MA1272 .| 12/01/2016. | PAYDOWN... coeere 107,693 .107,693 113,280 108,118 (425) (425) 12/01/2042.
314188 5D 4 |FEDERAL NATIONAL MTG ASSOC #MA2643..... .. [ 12/01/2016. | PAYDOWN... FSSTSTTURSPOUROTUUIVRN DUROPTOROPTORROOROTOORN VPPN 177,388 177,388 | .......... 184,816 | ...ooooeeeeceieceiiens | e (498) (498) 06/01/2036.
416498 BM 4 |HARTFORD CNTY CT MET DIST CLEA............... .. 1 03/02/2016. | FTN FINANCIAL SECURITIES CORP..... | cccooorviiinniiinniiins | e 912,585 | ......... 750,000 | .......... 899,813 | ..o 888,629 |....... (2,563) (2,563) 11/01/2027.
SECURITY CALLED BY ISSUER at
45470R  BZ 8 |INDIANA ST FIN AUTH HIGHWAY RE................. .. | 12/01/2016. | 100.000 250,000 250,000 | ...c..... 249,688 | .............. 249,822 | ....... 18 18 12/01/2023.
575566 L3 6 |MASSACHUSETTS ST BAY TRANSPRTN........... .. | 03/01/2016. | MATURITY...... 235,000 235,000 | ... 262,342 235,897 |...... (897) (897) 03/01/2016.
62888V AB 4 |NCUA GUARANTEED NOTES 10 R1 2A.... .| 03/04/2016. | PAYDOWN.........ooovrrverrnenne 46,592 | ..o 46,587 0 10/07/2020.
646139 D8 5 |NEW JERSEY ST TURNPIKE AUTH.. . 01/01/2016. | MATURITY................... ..110,000 111,650 0 01/01/2016.
64972H RE 4 |NEW YORKCITY NY TRANSITIONAL... .102/10/2016. | INCORPORATED | | 21,163,740 | e 1,000,000 | ....... 1,113,260 (862) 07/15/2026.
65819G DQ 8 |NORTH CAROLINA ST CAPITALFACS............... ..| 11/03/2016. | CALLED BY ISSUER at 100.000 250,000 250,000 | .......... 255,130 (793) 10/01/2039.
67759H DY 7 |OHIO ST SPL OBLG.......oeverrercererncirreieeireens .1 02/22/2016. | SALOMON SMITH BARNEY.........cocomries [ v | e 613,950 | .......... 500,000 | .......... 612,170 (1,488) 04/01/2028.
810489 QB 3 |SCOTTSDALE AZ MUNI PROPERTY CO... .1 03/02/2016. | FIFTH THIRD SECURITIES INC......covoee | v [ v 930,150 | ..evnee 750,000 | .......... 917,175 (2,675) 07/01/2027.
914084 Q2 7 |UNIV OF ARKANSAS AR UNIV REVEN. .| 11/01/2016. | PREREFUNDED .......1,000,000 ,000,000 ..1,051,910 (6,882) 11/01/2031.
914692 U7 1 |UNIV OF NEW MEXICO NM .1 01/11/2016. | SALOMON SMITH BARNEY........ccoovvumarns | o [ ceeevid 616,560 | .......... 500,000 | .......... 602,800 (407) 06/01/2023.
SECURITY CALLED BY ISSUER at
914713 M3 3 |UNIV OF NORTH CAROLINANCATC................ .. 103/21/2016.{100.000 e | e 85,000 | ........... 85,000 | ........... 94,851 85,000 | ..ooocveieiniians | o {0 T [P 85,000 | ..oooveeniiiens | | o) 0 | 1,299 | 12/01/2034.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENES.......cicie  wvruiieiriiesiisersissssssseserssssssssensssssesssssenssnsssssensssssssessssssnssnssens | eonee 13,654,049 | ... 12,796,764 | ..... 13,874,628 | ......... 13,085454 | ................. 0. (43,99 [ oo (L] (43,991) [ oo (L 13,463,274 |................ 0. 190,775 | ....... 190,775 | ..... 300,609 XXX
Bonds - Industrial and Miscellaneous
00101J AE 6 |ADT CORP .1 05/02/2016. | TENDER OFFER........coooiiiiriiiiriiiinneis | oo | ceneees 1,015,670 (400) 6,452 | ..ooovvvieriies | e 1,001,452 | ..oovvvri 07/15/2017.
00164D AM 5 |AMC ENTERTAINMENT HOLDINGS TL B.. .| 10/14/2016. | SINK FUND PAYMENT 2,487 5 2,487 12/15/2022.
00253C HW 0 |AAMES MORTGAGE TRUST 02 2 A2 ... | .- 102/01/2016. | PAYDOWN.........coocvvrerrrirnnes 1" 0 1" 03/25/2033.
01449H AK 5 [ALEREINC TLB...cocvvoiiririiiiriieineieseienis .. 1 12/30/2016. | SINK FUND PAYMENT 1,889 | oo 1,889 | i 1,887 | s | e 1 1 1,889 06/20/2022.
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02376C AP 0 [AMERICAN AIRLINES INC TL B .. | 06/27/2016. | SINK FUND PAYMENT 3,125 3,125 ..3,073 52 3,125 06/27/2020.
03063N  AA 5 |AMERICOLD LLC TRUST 10 ARTA A1.. o [12/11/2016. | PAYDOWN........ooooivviririreriireniensiiinens | ceevienseisnseieeniinns | ceveeeees 101,060 .101,060 | ... 101,060 LV OO B 101,060 01/14/2029.
037833 AH 3 |APPLE INC .1 05/03/2016. | MATURITY......coomiiiiniinniciiinninniiniies | convivesienisniieniinnns | e 150,000 . 149,472 | 149,924 | ....... 76 (T I I 150,000 05/03/2016.
05508T AP 7 |B&G FOODSINCTLB.... ...| .- | 03/31/2016. | SINK FUND PAYMENT 7,326 | oo 7,326 7,289 7,325 | ... 1 1 7,326 11/02/2022.
057224 BC 0 |BAKERHUGHES INC......ccoovvrvirrririrnirenriineiens .. [12/07/2016. | WELLS FARGO FINANCIAL........ovvverunns | cervermmnrimmniirnnniinns | v 1,024,460 | ....... 1,000,000 | ....... 1,038,520 | ........... 1,024,604 | ....oovvveerrrens | s (3,889) (3,889) | oo | i 1,020,716 08/15/2021.
07014Q AG 6 |BASSPROGROUPLLCTLB.......cccoovvvrvrriinens .. [ 12/30/2016. | SINK FUND PAYMENT 2,500 | oo 2,500 | ..ccooviennne 24% | . 2,407 | oo 92 1 93 2,500 06/05/2020.

BEAR STEARNS COMMERCIAL MORT 06 PW13
07388L AE 0 |A4 . 106/01/2016. | PAYDOWN.........cocovvvrirrirenne 2,322,715 2,322,715 | ....... 2,448,287 | ........... 2,332,119 | oo | v (9,404) (9,404) | ..o | v 2,322,715 09/11/2041.
BEAR STEARNS COMMERCIAL MORT 06 PW14
07388P AE 1 |Ad4 .. | 11/01/2016. | PAYDOWN.......ooorivriiiiieniiiinicsiiesiins | eevienissiiessisniinns | oo 2,850,096 | ....... 2,850,096 | ....... 2,891,066 | ........... 2,852,047 (1,951) | oo | v 2,850,096 12/11/2038.
10330 AT 5 |BOYD GAMING CORP TLB2........cccooovvrriiirriinnns .. [ 12/09/2016. | SINK FUND PAYMENT 625 625 0 625 09/15/2023.
118230 AJ 0 |BUCKEYE PARTNERS LP .. | 12/15/2016. | WELLS FARGO FINANCIAL 527,315 | ......... 500,000 | .........502,520 | ..............501,608 |....... (287) (P27 [N IS 501,321 02/01/2021.
12513V AC 0 |CEC ENTERTAINMENT INC TL B .. [ 12/30/2016. | SINK FUND PAYMENT 2,525 2,525 120 2,525 02/12/2021.
12527E  AB 4 |CFCRE COMMERCIAL MORTGAGE TR 11 C1 A2 .. | 04/01/2016. | PAYDOWN.........oocosiveirmeriimeniicniienniiins | oerevisenseisnseieeniens | oneeeand 448,951 448,951 0 [ e | e 448,951 04/15/2044.
12543K AN 4 | CHS/COMMUNITY HEALTH SYSIN TL H.. .| 12/30/2016. | SINK FUND PAYMENT .......covririiinirniiens | veererinnisseeninerisnnns | cvnveinenns 10,067 ..10,067 | ....c0..... 10,067 | oo 9,895 | e 173 [ LT T IS 10,067 01/27/2021.
13134M  BE 2 |CALPINE CORP TL B5 .. [ 12/30/2016. | SINK FUND PAYMENT 2,500 | .o 2,500 109 4 13 2,500 01/15/2024.
16384Y AB 3 |CHEMOURS CO/THE TLB. .. 101/25/2016. | PRIOR PERIOD INCOME...........coomiiiiinns | crvrerreiiriniiinniiins | rreeisnneinsneisiens | comeesesessssessenens | coveeseseeseseesenens 05/12/2022.
17121H AD 2 |FCAUSLLCTLB.. .. | 03/15/2016. | SINK FUND PAYMENT ...102,734 102,734 | . .102,991 05/24/2017.
17290H AA 3 |CITIHELD FOR ASSET ISSUANCE 15 PM3 A..... | .. | 12/15/2016. | PAYDOWN.........ccoovummiririiiirniisncriinnns | cevvirerenisssesieseeiens | ceveoenes 340,836 | .......... 340,836 | .......... 340,781 05/16/2022.
17324D AQ 7 |CITIGROUP COMMERCIAL MORT 15 P1 A1....... ..112/01/2016. | PAYDOWN... 86,837 | v 86,837 | ovvrnn 86,836 09/15/2048.
173240 AA 4 |CITIHELD FOR ASSET ISSUANCE 16 PM1 A..... | .. | 12/15/2016. | PAYDOWN... 222171 222171 | v 221,951 04/15/2025.
20337E AN 1 |COMMSCOPE INC TL B......coovveerrirrriiereiieneiens .. [ 12/30/2016. | SINK FUND PAYMENT 2,000 12/29/2022.
210717  AA 2 |CONSUMERS SECURITIZATION FUND 14 AA1.|.. | 11/01/2016. | PAYDOWN... 98,861 11/01/2020.
22541Q 4C 3 |CREDIT SUISSE FIRST BOSTON 03 29 6A1....... .. [ 12/01/2016. | PAYDOWN... 53,053 11/25/2018.
22822T AT 3 |CROWN CASTLE OPERATING CO TL B2............ ..101/21/2016. | SINK FUND PAYMENT .......ccvvvvinrireirans | ceererrversnseirennninne | cevnniaee 248,101 01/31/2021.
23305X AS 0 |DBUBS MORTGAGE TRUST 11 LC2A A1FL........ .. [12/10/2016. [ PAYDOWN........ooorriirriirniicnniiinniiiinnns | cevviessiisnniissniinns | ceveines 141,600 | .......... 141,600 | .......... 141,600 07/12/2044.
23726R  AH 8 |DARLING INTERNATIONAL INC TLB.... .. [ 12/30/2016. | SINK FUND PAYMENT 1,913 1,923 01/06/2021.
23918Y AC 2 |DAVITA HEALTHCARE PARTNE TLB... .. | .- [ 12/30/2016. | SINK FUND PAYMENT 2,519 2,525 06/24/2021.
24702N  AE 0 |DELL INTERNATIONALLLC TLB2........coouvvvrnnee .. 109/07/2016. | SINK FUND PAYMENT .....ccoooooirviamvinns | covvimmniisnniiseniiiins | ceveoees 248,750 04/29/2020.
25365E AK 1 |DIEBOLD INCTLB .. | 12/30/2016. | SINK FUND PAYMENT .......oovrrriirinniinns | vererinniinieniserisnnns | covrrirenns 13,163 11/06/2023.
25674D AJ 2 [DOLLARTREEE TLB3.....cccooiiiimirriiicireciianns .. 109/22/2016. | SINK FUND PAYMENT ......coooorimamninns | covvienmeieeniiseniiiens | ceveeees 192,557 07/06/2022.
28415P AA 2 |ELARAHGV TIMESHARE ISSUER 16-A A. .. | 12/25/2016. | PAYDOWN... 59,596 04/25/2028.
28415P AB 0 |ELARAHGV TIMESHARE ISSUER 16-A B. .. |..| 12/25/2016. | PAYDOWN... 59,596 04/25/2028.
29089C AD 8 |EMERALD PERFORMANCE MATE TL................. .. | 12/30/2016. | SINK FUND PAYMENT . 728 07/30/2021.
29364G AG 8 |ENTERGY CORP. .. | 12/15/2016. | CALLED BY ISSUER at 100.000.........ccce. | coererrermmreerernninne | vervnis 164,000 01/15/2017.
32007U BR 9 |FIRST DATA CORPORATION TL B .. | 12/06/2016. | SINK FUND PAYMENT 69,605 | ............69,605 | ............ 69,692 | ... (10) 1,073 03/24/2021.
345397 WB 5 |FORD MOTOR CREDIT COLLC.......ovvvvirrrrirs .. [ 04/15/2016. [ MATURITY ..ooovriiriinnisnnrinenniseniinens | cevvisessisessinsssines | eeveeeees 100,000 | .......... 100,000 | ..coveeee 106,685 | .............. 100,853 | ....... (853) (853) 04/15/2016.
SECURITY CALLED BY ISSUER at

34540T DS 8 |FORD MOTOR CREDIT COLLC.......ccooovmrvis L[ 11/21/2016.{100.000 | | oo 100,000 | .......... 100,000 | .......... 100,450 100,000 | oo [ s 0 11/20/2022.
36249K AA 8 |GS MORTGAGE SECURITIES TRUST 10 C1 A1. | .. [ 12/01/2016. | PAYDOWN.........ccoovvimriimriiinniisnciiinnns | coviesseiissesissniinns | ceviinnes 134,757 | .......... 134,757 | ... 138,797 ..135,168 | ....... (411) (411) 08/10/2043.
36249Y AJ 9 |GTCRVALOR COS INC (CISION) TL B................ .. | 12/30/2016. | SINK FUND PAYMENT 1,000 | oo 1,000 | v 960 | v | e 1 1 06/16/2023.
365556 AK 5 | GARDNER DENVER INC.......coovvvviniininiiiiniins .. 1 12/30/2016. | SINK FUND PAYMENT 2,538 | oo 2,538 | v 2,475 2,328 204 6 210 07/30/2020.
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38141G EG 5 | GOLDMAN SACHS GROUP INC .. 1 03/22/2016. | MATURITY...... 250,000 250,000 247,660 | .............. 249,859 | ....... 141 141 250,000 03/22/2016.
410346 AN 0 |HANESBRANDS INCTLB .. [12/30/2016. | SINK FUND PAYMENT ......ccoooooriimmmiinns | covrimmniiseneineniirins | cereiieeend 60,699 | ............ 60,699 | ............60,699 60,699 | ...oorvvieriiiiens [ e 0 ..60,699 04/29/2022.
42804V AN 1 [HERTZ CORP TL B2 .. 1 06/30/2016. | SINK FUND PAYMENT ......ccmivirrnierinns | ceererirensnserernninns | verivnines 248,087 | .......... 248,087 | .......... 247,466 | .............. 245,373 2,164 550 2,714 | s | e 248,087 03/11/2018.
42804V AS 0 [HERTZ CORP/THE TLB.....coccoomviimmrrrririrriini .. | 12/30/2016. | SINK FUND PAYMENT 500 | ovrvireneenB00 | B9 | s | e | s 0 500 06/30/2023.
437303 AA 8 |HOME PARTNERS OF AMERICA TRUST 16-2 A. | .. | 12/17/2016. | PAYDOWN.........ccocevvrrmrrrirns 6,970 8 8 6,970 10/17/2033.
44043V AD 0 [HORIZON PHARMAINC TLB.......ccooovvrurriiannnens .. [ 12/30/2016. | SINK FUND PAYMENT 2,500 | .o 2,500 | ..ccooviennne 2,488 2,351 145 3 148 2,500 05/07/2021.
481165 AJ 7 |JOY GLOBAL INC .1 07/27/2016. |MERRILL LYNCH. .....ociviiiiiiiriiinriiins | e | cveevio 270,625 | ......... 250,000 | .......... 195,698 | ....coovvvenn. 195,698 | ...oooorivierriis | e 0 [ oo | e 195,698 10/15/2021.

LB-UBS COMMERCIAL MORTGAGE TR 06 C6
50179M AE 1 |A4 .. [ 08/11/2016. | PAYDOWN.........oorreirriirnriennrisnniiinens | cevverenesesssseseneeins | covena 2,966,890 | .......2,966,890 | ......3,213,977 | ......... 2,992,036 | ...cccccvmmmiruns | cereen(25,145) | oo [ e (25,145) | oo | v 2,966,890 09/15/2039.
50419M AB 7 |LAQUINTAINTERMEDIATE TLB....ccovvvrervririerns .. | 12/30/2016. | SINK FUND PAYMENT 2,513 8 2,513 04/14/2021.
51783Q AM 0 |LASVEGAS SANDSLLCTLB.......ccccoovvviinrrirnnnens .. [ 12/30/2016. | SINK FUND PAYMENT 1,960 0 1,960 12/19/2020.
540424 AN 8 |LOEWS CORP .. 103/15/2016. [ MATURITY ...oooieririreriireiisiniienniinens | cevvieeseiseseieesiiins | ceveoees 210,000 (G RTINS I 210,000 03/15/2016.
552662 AP 3 |MCCIOWALLCTLH.. <o | .- [ 12/30/2016. | SINK FUND PAYMENT 2,545 52 2,545 01/29/2021.
55301H AN 2 [MGMRESORTS INTLTLB......cccoovvvrerrriircrines .. | 04/25/2016. | SINK FUND PAYMENT .......coooorviemniias | covvimnneiseneisnniiins | cevevees 248,082 3,722 | oo | e 248,082 12/20/2019.
55303K AC 7 |MGM GROWTH PROPERTIES TL B .. | 12/30/2016. | SINK FUND PAYMENT 563 0 563 04/25/2023.
55818H AN 8 |MADISON PARK FUNDING LTD 12 10A A2......... |..| 10/20/2016. | PAYDOWN........ccooooimmiiirriinniiinniennis [ o | e 500,000 408 | .o | e 500,000 01/20/2025.
57165L AA 2 |MARRIOTT VACATION CLUB OWNER 10 1A A... | .. | 12/20/2016. | PAYDOWN........cocomrruemmririnimnnrinniiiins | oeeerismenisessisssnins | overeiees 76,615 19 | | e 76,615 10/20/2032.
58063V AH 6 |MCGRAW-HILL GLOBAL EDUCATION TL........... .. | 12/30/2016. | SINK FUND PAYMENT 375 0 375 05/04/2022.
59549P AA 6 |MID-STATETR4A .. [ 10/01/2016. | PAYDOWN.........coocvverrrir 2,550 (1) 2,550 04/01/2030.
62937N AT 4 [NRGENERGY INC TLB...ovvrrrierriieireriieiisinins .. | 06/30/2016. | SINK FUND PAYMENT .......ccomrvminnieiens | ceerenrverinnnseirennninns | cernnines 248,087 7,184 07/01/2018.
640720 AD 4 |CSCHOLDINGSLLCTLB .. [ 10/12/2016. | SINK FUND PAYMENT | e [ 42,763 125 10/11/2024.
65478T AD 4 |NISSAN AUTO LEASE TRUST 15 B A3. ... |.. | 07/20/2016. | CITIGROUP GLOBAL MARKETS............ 251,094 0 04/16/2018.
655044 AK 1 |[NOBLEENERGY INC.......cccooovimmmiimmmiiiriiiiniins .. 101/21/2016. | TENDER OFFER.........coovviiinviiinniiinniies | o | cevei 244,615 () ) ISR I 243,758 05/01/2021.
656560 AJ 8 |NORTEKINCTLB .. 1 08/31/2016. | SINK FUND PAYMENT......ccoooooriiamvinas | covvirmnniieeniieeniiiins | ceveiees 248,116 68,047 | oo | e 248,116 10/30/2020.
69834F AB 9 |PANDA TEMPLE POWER II LLC TL B... . | 12/30/2016. | SINK FUND PAYMENT 2,500 2,218 278 4 282 2,500 04/03/2019.
SECURITY CALLED BY ISSUER at
71338Q  AA 4 |PEPPERDINE UNIV.... .. 102/01/2016. | 113.713 ..183,675 LA71,390 e (364) (364) | vvonvvvrreneis | e 171,026 | i | 000000.5,229 | 05,229 | 4,224 | 08/01/2019.
73020Q AD 7 |PINNACLE ENTERTAINMENT INC TL B... .. | 12/30/2016. | SINK FUND PAYMENT 22,458 ....22,458 ...22,402 36 04/28/2023.
73179Y AE 7 |POLYONE CORPTLB .. | 12/30/2016. | SINK FUND PAYMENT 400 400 398 0 11/11/2022.
75875 AH 5 |REGAL CINEMAS CORP TL B... «.. | .. | 10/11/2016. | SINK FUND PAYMENT 625 625 630 0 04/01/2022.
76009W AR 1 |RENT-A-CENTERINC TLB......cccoovvvnrrrrirrrrinnnen. .. | 12/30/2016. | SINK FUND PAYMENT 32,828 | ..o 32,828 | ..o 32,828 1,970 | oo | 32,828 | e [ | e 0 [ 118 | 03/19/2021.
76110V LB 2 |RESIDENTIAL FUNDING MORTGAGE 02 HI4 M1].. | 05/01/2016. | PAYDOWN.........cccccovrmrrrinnne 1,912 | s 1,912 | s 1,908 3 | e e L9120 25 | 10/25/2027.
SALOMON BROTHERS MORTGAGE 97 HUD2

79548K XP 8 |AWAC .. [ 12/01/2016. | PAYDOWN.........coovvvrerrrire 4404 | .o 4404 | .o 3,625 4,343 | ... 61 61 4404 | [ e | e (V1 PR 07/25/2024.
811065 AA 9 |SCRIPPS NETWORKS INTERAC.. v [ [ 1211512016, | MATURITY c.ooirriirinnenseeensninsies | v | v 500,000 (5,684) | ..ocvovrrieriinn | v 500,000 | .oocveerieereins | e 12/15/2016.
816194 AT 1 |SELECT MEDICAL CORP TLF...... ... | .- [ 12/30/2016. | SINK FUND PAYMENT 375 375 368 | . 0 375 | s | e 03/03/2021.
82652X AA 4 |SIERRA RECEIVABLES FUNDING CO 16 1A A... | .. [ 12/20/2016. | PAYDOWN.........osrriemriirrrinniisnerinenns | cevvireesissesissnsinnns | eevioenes 184,888 | .......... 184,888 | .......... 184,854 | oo | e 246 246 | o | s 184,888 | ...ooovirriins | e 03/21/2033.
82652Y AA 2 |SIERRA RECEIVABLES FUNDING CO 16-3A A... | .. | 12/20/2016. | PAYDOWN.........ccccoovurvvinnnee 84,775 84,760 | ..o | e 105 105 | oo | e BATTS | o [ e 10/20/2033.
829229 AP 8 |SINCLAIR TELEVISION GROU TL B1.................. .. [ 12/30/2016. | SINK FUND PAYMENT 2,500 . ..2,491 1 T | | e 2,8000 | s | e 07/30/2021.
84762N BG 5 |SPECTRUM BRANDS INC TL B. .. [ 12/30/2016. | SINK FUND PAYMENT 38,082 ....38,082 ....37,949 ....37,982 26 99 06/23/2022.
85501U AB 4 |STAPLESESCROWLLCTLB.. .. | 02/29/2016. | SINK FUND PAYMENT ..250,000 ..248,750 ..248,750 0 02/02/2022.
86358R XZ 5 |STRUCTURED ASSET SECURITIES 02 AL1 A3.. | .. | 12/01/2016. | PAYDOWN.......ccovvvrererrrinnee 2,220 |...... 35 35 02/25/2032.
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86359A ME 0 |STRUCTURED ASSET SECURITIES 03 AL1A.... | .. | 12/01/2016. | PAYDOWN.........cccoooiirvrirnnee ....10,425 ....10,029 0 ..10,029 04/25/2031.
863667 AC 5 |STRYKER CORP.......ccooviviriiinriirireiieccieceiis .. | 05/11/2016. | MARKETAXESS........ccoooovriimerrirerrinnnes ceeeenn 152,445 . (1,995) 752,111 09/30/2016.
86853T AP 8 |SUPERVALU INC TL..ooviiririiieieriersineerenis .. 1 12/16/2016. | SINK FUND PAYMENT .......oomivirrnierinns | ceererirersninerennninne | vervnis 158,991 | ..oouv.. 158,991 | .........159,786 | ....covvveee 155,994 2,990 6 2,996 | oo | e 158,991 03/21/2019.
87242H AB 3 |TGIFRIDAYSINC TL....ooivoreiereiereireceieneii .. | 04/14/2016. | VARIOUS 234,155 234,448 | .........233,862 | ..............233,862 | .....cccoeeons 82 31 L2 RO IS 233,975 07/15/2020.
88078F AZ 1 |TEREX CORP .. | 12/30/2016. | SINK FUND PAYMENT 1,272 | s 1,272 2 2 1,272 08/13/2021.
88723A AB 4 |TIMEINCTLDDB.....cccoovirriirriinriisniiecis .. [ 12/30/2016. | SINK FUND PAYMENT 2,519 | 2,519 | 2,528 | i 2474 | 4B | 45 2,519 04/26/2021.
89604B AT 5 |TRIBUNE MEDIACOTLB. .. [ 12/30/2016. | SINK FUND PAYMENT 1,710 | v 1,710 32 1,710 12/27/2020.
903203 BN 6 |UPC FINANCING PARTNERSHIP TL AH.. .. | 08/23/2016. | SINK FUND PAYMENT 250,000 250,000 4,923 | i | e 250,000 06/30/2021.
90343T AN 3 |US TELEPACIFIC CORP TL .. [ 12/30/2016. | SINK FUND PAYMENT 3,039 | e 3,039 166 3,039 11/25/2020.
92532Y AB 5 |VERSUM MATERIALS INC TL B.... .. | 12/30/2016. | SINK FUND PAYMENT 125 125 . 0 125 09/29/2023.
92553P AM 4 |VIACOM INC .. 109/12/2016. | BARCLAYS CAPITAL........cooiiriiiirviianins | cevveinniiisnsisnniinns | cvv 1,004,980 | ....... 1,000,000 | ....... 1,023,940 | ........... 1,016,136 (1,694) | ..o | v 1,014,441 06/15/2022.
92903P AA 7 |VORNADODP LLC 10 VNO AT....cccovoirviicrris .1 12/10/2016. | PAYDOWN........cooomrivirivireeiecniienniiens | oeeevieeesisesseeeniins | oeeevins 153,577 | .cceceee. 153,577 | oo 153,577 | oo 153,487 90 | oo | s 153,577 09/13/2028.
WF-RBS COMMERCIAL MORTGAGE TR 11 C3
92935V AC 2 |A2 .. [ 06/01/2016. [ PAYDOWN........ooivrererirnienerincniinnens | cevveenmeissssisssiinns | ceveneees 501,924 | ......... 501,924 | ......... 506,932 | ..cooeeerrn501,924 | L [ LV OO I 501,924 03/15/2044.
95810D AF 8 |WESTERN DIGITAL CORP TL B .. | 12/30/2016. | SINK FUND PAYMENT 25,500 25,500 24,735 85 85 | e [ e 25,500 04/29/2023.
97381H AM 9 |WINDSTREAM SERVICES LLC TL B .. [ 12/30/2016. | SINK FUND PAYMENT 2,532 2,532 |. ..2,528 L2458 | T4 |, 74 2,532 08/08/2019.
983024 AJ 9 |WYETHLLC .. | 02/15/2016. | MATURITY........ 250,000 250,000 | .......... 255,778 250,108 |....... (108) (108) 02/15/2016.
98919M AD 7 |ZAYO GROUPLLC TL B. . | 04/14/2016. | SINK FUND PAYMENT 24,482 24,069 380 32 412 05/06/2021.
292505 AH 7 |ENCANA CORP 02/04/2016. | MERRILL LYNCH........coooivvinniinriiinnins [ | s 131,750 | ..........155,000 | .........151,120 | .............. 151,120 | oo | e 0 (19,370) 19,370) 05/15/2019.
292505 AJ 3 |ENCANA CORP......cooririiirriirieieissieresissesenies A|01/19/2016. [MERRILL LYNCH......c..covviiieriniicirernns [ evrveirernnineerennninns | e 165,625 | .......... 250,000 | .......... 206,355 | ..o 206,355 | ..o [ e 0 [ | verrerenenne 206,355 | oo | e (40,730) 11/15/2021.
C6901L AD 9 [1011778 BC ULC TL B2 12/30/2016. | SINK FUND PAYMENT 2,510 .2,510 .2,513 L2484 | 26 | 26 2510 | oo | e 12/10/2021.
C9413P AP 8 |VALEANT PHARMACEUTICALS TL BET.............. |A| 12/30/2016. | SINK FUND PAYMENT 7,987 7,987 | L7008 | s | s 203 203 7,987 | oo | e 08/05/2020.
25243Y AS 8 |DIAGEO CAPITALPLC.......ccccoommvimnriiiirriiiriins D 04/29/2016. | VARIOUS.........ooooeririeiiriresrinsisesisissinnes | coeviesissssssssissnssinss | onvinas 1,000,000 | ....... 1,000,000 | .......... 999,380 | ...oooovuve 999,916 |....... 84 7 RO I 1,000,000 | ...ovvvorrins [ o 04/29/2016.
26827E AC 9 |ECAFLTD 151AA2 .| D 03/15/2016. | PAYDOWN..........coovvverrnrenne 4,414 4414 | ... 0 4414 | 06/15/2040.
G9368P AV 6 |VIRGIN MEDIA INVESTMENT HLD TL .... | D] 12/29/2016. | SINK FUND PAYMENT 250,000 | ..........250,000 | ..........248,125 | .............244,493 | ......... 3,710 5,508 | .o | e 250,000 | .o [ e 06/30/2023.
129678 AF 3 |ENDOLUXEMBOURG FINANCE TL B................. D | 12/30/2016. | SINK FUND PAYMENT 1,000 | oo 1,000 | o998 [ 988 | 12 | 12 1,000 | oo [ e 09/26/2022.
NO306W AF 2 | AMAYAHOLDINGS BV TL.....covvvviirrieriiierniins D | 12/30/2016. | SINK FUND PAYMENT 2,49 . 22,332 | 162 | oo 162 2494 | o | e 08/01/2021.
N5945L AP 0 |NXPBVTLB D | 12/30/2016. | SINK FUND PAYMENT.......coooooimiiinmiinns | conveisnniiisnsicsnniinns | conveennnes 46,813 46,813 | . 46,707 | ....... 107 SO IR [P 46,813 | .o [ | cvvciinieeennn0 | ...670 | 12/07/2020.
3899999. Total - Bonds - Industrial and MISCElIANEOUS..........c...urieuiriiioiiiiiiiiiiiis o | crens 23,099,662 | ..... 23,087,371 | ..... 23,577,653 22,348,898 | .......45726 | ...... (50,344) 0 (4,618) 0 23,042,580 0] 57,083 | ........57,083 | ... 560,263 XXX
8399997. Total - Bonds - PAMt 4. s et | s 46,384,390 | ... 44,835,563 | ... 47,103,454 44,328,241 (117411)] .. (71,685)| ... ....397,317 | ......397,317 | ..... 981,144 XXX
8399998. Total - Bonds - Summary [tem from Part 5...........cccuiiriiiriisiiiiiiiiiii oo | s 11,940,019 | ... 11,943,000 | ..... 11,927,322 2,450 2,450 | | 011,929,772 [ i | e 10,248 | ........10,248 | ....... 43,711 XXX
8399999. TOHAl = BOMAS. ...k bbbtk | s 58,324,409 | ... 56,778,563 | ... 59,030,776 | ......... 44,328241 | ....... 45,726 | ... (114,961) | oo 0 [ (69,235) | .ovvvvvrieenn0 | 157,916,845 |0 | L 407,565 ..1,024,855 XXX
Common Stocks - Industrial and Miscellaneous
002824 10 0 |ABBOTT LABORATORIES........ccoooommmvvimrrririrriis .. | 03/08/2016. | RAYMOND JAMES XXX (6,039) XXX
018581 10 8 |ALLIANCE DATA SYSTEMS CORP... .. | 06/07/2016. | RAYMOND JAMES... XXX XXX
03073E 10 5 |AMERISOURCEBERGEN CORP. .1 01/07/2016. | RAYMOND JAME: XXX XXX
031162 10 0 |AMGENINC ..102/10/2016. | RAYMOND JAMES... XXX . XXX
053015 10 3 |AUTOMATIC DATA PROCESSING .. | 03/16/2016. | VARIOUS XXX | 297,007 | 337,355 XXX
099724 10 6 |BORG WARNER INC.. .. 1 09/13/2016. | VARIOUS ..1,369.000 XXX 59,182 XXX
117043 10 9 |BRUNSWICK CORP.... v | | 05/05/2016. | RAYMOND JAMES.........coooomivrvimrrirnnnns 2,397.000 XXX | e 114792 | 121,072 XXX
172755 10 0 [CIRRUS LOGIC INC........covvvecvriirrriiccieeciees .. | 05/05/2016. | RAYMOND JAMES... 852.000 XXX XXX
189754 10 4 |COACH INC .1 01/06/2016. | RAYMOND JAMES..........ccooovvvmmrinriinnns | e 1,919.000 XXX XXX
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194014 10 6 |COLFAXCORP .. 102/10/2016. | RAYMOND JAMES..........cccoooommvivamniiannns | i 3,818.000 | ............ 93,978 XXX ...89,150 89,150 0 B [ 4,828 XXX
208242 10 7 |CONNSINC .. | 08/15/2016. | VARIOUS 3,725.000 26,124 XXX 59,592 | i 87,426 | ..(27,834) | oo | 31,580 |...cccceons (59,414) | .ovoons XXX
245077 10 2 |DEL FRISCOS RESTAURANT GROU.... ..101/15/2016. | RAYMOND JAMES.........coovivrvinrinervnnnins | v 8,551.000 | .......... 130,050 XXX ] 8,773 | 136,987 | e (18,214) | e | s | v (18,214) | oo XXX
252784 30 1 |DIAMONDROCK HOSPITALITY CO .. | 08/05/2016. | RAYMOND JAMES..........ccocovemvvrmrvrrannns | s 10,783.000 | .......... 105,025 XXX ] 104,056 0 . XXX
260003 10 8 |DOVER CORP.......coooviimriirrrinrrinsriesesiennnis .. | 03/22/2016. | MERRILL LYNCH 5,701.000 | .......... 372,855 XXX | 325,983 | ..o 349,528 | i (23,545) | oo [ [ (23,545) | vvoorvieriin | cerrirennn 325,983 | [ s 46,872 XXX
302491 30 3 |FMC CORP .. | 03/07/2016. | RAYMOND JAMES... .1,651.000 XXX | 80,186 | 64,604 | ........ (4,417) (4,417) B [ 7,749 XXX
315616 10 2 |F5ENETWORKS INC.......ccooooiririiriieriieceiieceens .. | 06/07/2016. | RAYMOND JAMES... ....611.000 XXX 0 XXX
31620M 10 6 |FIDELITY NATIONAL INFO SERV.. .. | 04/11/2016. | RAYMOND JAMES... 977.000 XXX 0 XXX
346375 10 8 |FORMFACTORINC .. [ 10/25/2016. | RAYMOND JAMES..........cccoovmmvrvarvrrannns | e 7,692.000 XXX ] 52,152 | 69,228 | (17,076) | oo | e | s (17,076) | ..o . XXX
375558 10 3 | GILEAD SCIENCES INC.......ovvvverrrrirrrriinrriiennes ..101/07/2016. | RAYMOND JAMES..........oocvvmmmrirmnrirnnnns | e 1,268.000 XXX | 105,737 | 128,309 | 1 i(22,572) | oo [ s | s (22,572) | covvveevrvverrns | v 105,737 | [ s 16,634 | ......... 16,634 | oo XXX
379890 10 6 |GLUMOBILE INC .. 101/19/2016. | RAYMOND JAMES..........ccooovemvirirrivannns | s 20,192.000 XXX | 49,067 | 49,067 | 0 B (4,923)] .......... (4,923) XXX
478160 10 4 |JOHNSON & JOHNSON........cooovverrieriieriiis .. | 03/14/2016. | MERRILL LYNCH 3,261.000 XXX ] 304,414 | 334970 | (30,556) XXX
482480 10 0 |KLA-TENCOR CORP. .. | 01/06/2016. | RAYMOND JAMES... XXX LA7,386 ... 66,229 | L (18,844) XXX
512807 10 8 |LAM RESEARCH CORP. .. 1 02/10/2016. | RAYMOND JAMES... ....827.000 XXX .54,028 | .............65,680 | ....... (11,652) XXX
535678 10 6 |LINEAR TECHNOLOGY CORP .. 1 03/07/2016. [ MERRILL LYNCH.......coooovivvimrrirnnnirienns | e 7,040.000 XXX | 284,064 | ...........298,989 | ....... (14,925) XXX
594918 10 4 |MICROSOFT CORP.... .. | 02/05/2016. | MERRILL LYNCH 6,780.000 XXX .308,564 67,591) | XXX
61945C 10 3 |THE MOSAIC COMPANY .. 1 03/07/2016. | RAYMOND JAMES..........ccocoommmvrmamrirannns | e 2,627.000 XXX | 72479 | oo 2,479 | XXX
693656 10 0 |PVH CORP....coovvriiiiriiesnieeeniesesisisnies . | 04/13/2016. | RAYMOND JAMES.........ocovrmrmnrininrnens | vrvernninnd 696.000 XXX | 51,260 | ...............51,260 | ....... XXX
701094 10 4 |PARKER HANNIFIN CORP.........ccccoovvimmriiiarii .. 03/10/2016. | MERRILL LYNCH 3,193.000 | .......... 341,506 XXX | 309,657 | ..covvors 309,657 | ..cvvveririens XXX
704326 10 7 |PAYCHEXINC .| 01/19/2016. | MERRILL LYNCH 6,255.000 299,337 XXX ] 292,207 | .cooovevirnes 330,827 | ....... (38,620) XXX
731068 10 2 |POLARIS INDUSTRIES INC... .. | 03/07/2016. | RAYMOND JAMES .1,033.000 | ... 96,273 XXX 88,786 XXX
747525 10 3 |QUALCOMM INC .. 102/08/2016. | MERRILL LYNCH........coooovivvirriiinnirienns | e 7,074.000 | .......... 309,695 XXX | 353594 | L 353,594 | ..o XXX
755111 50 7 |RAYTHEON COMPANY .. | 02/05/2016. | MERRILL LYNCH 2,777.000 | .......... 346,615 XXX ] 266,421 | .......ccc.... 345820 | ...... (79,399) XXX
81616X 10 3 |SELECT COMFORT CORPORATION .. | 04/12/2016. | VARIOUS 3,781.000 | ..ccvernee 73,654 XXX | 80,951 80,951 |....... 73,314 XXX
852857 20 0 | STAMPSCOM INC .. | 11/08/2016. | RAYMOND JAMES... XXX 23,046 [ | s | e | e | 0 [ | e, 23,046 XXX
857477 10 3 |STATE STREET CORP... .. | 08/04/2016. | RAYMOND JAME: XXX 19,632 0 9,632 XXX
86800U 10 4 |SUPER MICRO COMPUTER IN .. | 09/16/2016. | RAYMOND JAMES... . 118,069 XXX .115,093 (3,413) | oo | e 115,093 XXX
88076W 10 3 | TERADATA CORP .. [ 08/04/2016. | VARIOUS.........ovrvermrrererirnnrersneesnnsins | eorneneens 4,227.000 | ......... 130,933 XXX | 111,677 ) XXX
88579Y 10 1 |3M COMPANY ......cooooiiiiiririererieceiieeenieeenieees .. | 03/16/2016. | MERRILL LYNCH 2,115.000 | .......... 342,326 XXX | 299,122 ) XXX
90130A 10 1 |TWENTY - FIRST CENTURY FOX INC ..102/10/2016. | RAYMOND JAMES.........ccovvnvmrinnrininnns | overnnend 6,050.000 | .......... 146,748 XXX | s 163,229 ) XXX
907818 10 8 |UNION PACIFIC CORP «..| .- [ 03/23/2016. [ MERRILL LYNCH.......cooooiivviiiiririciiienns | e 4,127.000 | ......... 342,072 XXX ] 322,731 | 322731 | XXX
913017 10 9 |UNITED TECHNOLOGIES CORP..........ccccooonrrnenn .. | 02/08/2016. | MERRILL LYNCH 3,612.000 | .......... 309,064 XXX | 321,432 | ...........347,005 | ....... (25,573) XXX
917047 10 2 |URBAN OUTFITTERS INC. .. 1 03/07/2016. | RAYMOND JAMES..........cccooovmmvvvmmvirannns | i 2,975.000 | ...ccccoeen. 81,254 XXX ] 66,674 | .............67,681 | ... (1,008) XXX
91732 10 2 |USECOLOGY INC .. 1 03/08/2016. | RAYMOND JAMES............ccooommmvrrmnirranins | e 3,138.000 | .......... 125,905 XXX ] 114,009 XXX
92276F 10 0 |VENTASINC .. 1 01/06/2016. | RAYMOND JAMES.........ccovvvvvrmrivnrivnnnins | wovernnend 2,350.000 | .......... 134,383 XXX | s 118,354 XXX
92553P 20 1 |VIACOM INC-CLASS B .| .- 1 03/07/2016. | RAYMOND JAMES..........ccccoovmmvrrmmrirannns | e 1,209.000 XXX ] e 49,762 | ... XXX
931142 10 3 |WAL-MART STORES INC........ccocovvermrrrimrrirrrrin .. | 03/23/2016. | MERRILL LYNCH 5,899.000 XXX ] 359,134 | ..o 361,609 | ......... (2,475) XXX
978097 10 3 | WOLVERINE WORLD WIDE INC .. | 03/07/2016. | RAYMOND JAMES... .5,071.000 XXX 84,736 |...... XXX
983793 10 0 |XPOLOGISTICS INC .. [ 10/12/2016. | RAYMOND JAMES... ....778.000 XXX 21,201 |..... XXX
73755L 10 7 |POTASH CORP OF SASKATCHEWAN.. . 102/10/2016. | RAYMOND JAMES.........cooovvrmrrmrinririnnnns | corerinns 4,479.000 XXX XXX
055622 10 4 |BP PLC-SPONS ADR .| C| 04/25/2016. | MERRILL LYNCH.........ccoovvimrivinriiiniins | e 34,800.000 XXX XXX
167250 10 9 |CHICAGO BRIDGE & IRON-NY SHR........cccccoounuee C| 04/11/2016. | VARIOUS 2,334.000 XXX XXX
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16941M 10 9 |CHINA MOBILE LTD-SPON ADR 10/12/2016. | VARIOUS 2,057.000 | ...coooeee 125,728 XXX | 115,871 L5871 | i | e 1,810 (1,810) | .. XXX
74734M 10 9 |QIHOO 360 TECHNOLOGY CO-ADR. 03/07/2016. | RAYMOND JAMES.........ccoommvvvmmriireniins | e 1,659.000 | .......... 123,584 XXX | 79,350 ..120,792 e (41,442) | XXX
89151E 10 9 |TOTAL FINA ELF SA-ADR 04/13/2016. | MERRILL LYNCH......c.ovvvvivvnirernnnirens | v 11,100.000 | .......... 498,045 XXX ] s 498,945 498,945 | s | s 0 XXX
92763W 10 3 |VIPSHOP HOLDINGS LTD - ADR... D[ 08/05/2016. | VARIOUS.........ovvvermreernererseeerneeessneenns | eoeeneens 7,560.000 | ......... 106,557 XXX ] 114526 | ... L115441 ) ((CREC) | ST 30,081 ..o (30,996) XXX
G30401 10 6 [ENDO INTERNATIONAL PLC.......ccooorvrrirrrirnes C|01/06/2016. | RAYMOND JAMES........ooooomrviemrrrirnneiin | v 581.000 | ...ovovneee 33,477 XXX | 35,569 | ... 35,569 | ..ovcrvierriians [ e 0 XXX
G37585 10 9 |GASLOGLTD C|03/07/2016. | RAYMOND JAMES..........cocoomvvimmmiianris | corrieand 6,035.000 XXX 0 XXX
G5785G 10 7 |MALLINCKRODT PLC C| 08/04/2016. | VARIOUS 2,884.000 XXX | 168,351 | 215,233 | i (46,882) | s | e 144 | (47,026) XXX
H1467J 10 4 |CHUBB LIMITED C[01/06/2016. | RAYMOND JAMES........ccoocnivmvimrrerinrnne | verviis 1,831.000 XXX ..(24,627) | .. XXX
N59465 10 9 |MYLAN NV ... | C|02/10/2016. | RAYMOND JAMES... [ 1,408.000 XXX ceeeeennn(11,950) | . XXX
N6596X 10 9 [NXP SEMICONDUCTORS NV......vvvvvriirirrnririanns C[10/12/2016. | RAYMOND JAMES..........ccocomirimrmirerinnnne | vvvevernnins 199.000 XXX | 15,426 | s e | e (01 OO ISR 15,426 | .oovvveieinnn, XXX
Y62132 10 8 |NAVIGATOR HOLDINGS LTD.... D[ 02/12/2016. | RAYMOND JAMES..........cccoooommvvvmmvirannns | e 4,174.000 XXX ] 56,663 | ... 56,975 | nii(312) ] (312) 56,663 . . XXX
Y7542C 10 6 | SCORPIO TANKERS INC C|[10/14/2016. | VARIOUS........ccoooooriinriiirissnicssriicnenes | conieens 14,150.000 | ... XXX | 113483 | .. . [SVSTIYRTIYROTIYRS [OVTTROTTRRTIORN [T 54,053 |......... (54,053) | ..o cooreenennnD9,430 | 1,623 | 1,623 XXX
9099999. Total - Common Stocks - Industrial and MiSCEIANEOUS.........c.riiriiiiiins coririiiisiissisrsrssse s ess s ensssssssanssssssssssenssnsns | avsees 9,892,844 XXX ] 9,298,217 | .cveveee. 9,845,745 | ..... (675,143) | v.vvvvvirnnnd 0. 150,438 |......... (825,581) | .ovoverereninnn 0 ].9,147,780 | o 0 ... 745,068 | ....... 745,068 XXX
Common Stocks - Mutual Funds
486606 10 6 |KAYNE ANDERSON MLP INVESTMEN.. .. [10/05/2016. | RETURN OF CAPITAL.......coommrvimmrviranes | cevvimrnvineeeinnniiins | ceveineeees 19,800 XXX | 19,800 | coovvrererren 19,800 | oo [ o 0 XXX
808524 79 7 |SCHWAB US DVD EQUITY ETF. .. | 02/05/2016. | MERRILL LYNCH 8,831.000 333,040 XXX . .340,523 340,523 | ..o [ 0 XXX
9299999. Total - Common Stocks - Mutual Funds O OO OO OO OO OO OO OO PO PO PO PUOPT PO PUOPPYUOPTOPPPPPOPR IPUOPPOP 352,840 XXX | 360,323 | ... ...360,323 0 0 0. ....360,323 XXX
9799997. Total - COMMON SOCKS = P ...ttt eeni stttk | cean 10,245,684 XXX | 9,658,540 | ......... 10,206,068 | .....(675,143) | ..ccoovevnen0 | oo 150,438 |......... (825,581) | vvooveverinnennn0 [ i 9,508,103 XXX
9799998 Total - Common Stocks - Summary Ifem from Part 5.........c.ccouiiiiiiiiiii oo | ceeeaa 6,956,853 XXX | 6,680,295 | ...oioiiiiiniiiiniiians | | s | s 198,208 | ......... (198,208) . 6,482,086 | ........ooccoonnn. | oens 474,763 | ...... 474763 | ....... 28,393 XXX
9799999. Total - COMMON SEOCKS........vueirriessisissris s nnsiss erinnsss s st | snoee 17,202,537 XXX | 16,338,835 | ......... 10,206,068 | ..... (675,143) | ovvvovvvrerennn0 | 348,646 | ...... (1,023,789) | ..o | s 15,990,189 1,212,348 | ... 1,212,348 | ..... 110,323 XXX
9899999. Total - Preferred and COMMON SEOCKS..............vuuuuiiieiiie i oressssissssess s | ceees 17,202,537 XXX | 16,338,835 | .. 0,206,068 | ..... (675,143) | cocvcvovveeen0 | 348,646 | ...... (1,023,789) .. 5,990,189 1,212,348 |.....1,212,348 | ..... 110,323 XXX
9999999. Total - Bonds, Preferred and COMMON SOCKS..............oriuiiiiiiiriiiiiiies i | criee 75,526,946 XXX ... 75,369,611 | ......... 54,534,309 | ..... (629,417) ] ......(114,961) | ..... 348,646 | ..... (1,093,024) | ....cccoocceee0 | s 73,907,034 1,619,913 | ... 1,619,913 | 1,135,178 XXX
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Annual Statement for the year 2016 ofthe Safe Auto Insurance Company

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

SCHEDULE D - PART 5§

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - U.S. Government
912828 P9 5 |UNITED STATES TREASURY NOTE...... .. | 03/24/2016 | MORGAN STANLEY & CO.......cocovvervrrne 09/08/2016 | GOLDMAN SACHS.......covvvvvvvenrrrerinnnees | cvvieens 2,000,000 | ......... 1,997,741 | ... 2,007,259 | ......... 1,998,080 339 339 [ | e | e 9,179 | ... 9179 | ....... 9,674 | ......... 707
912828 Q4 5 |UNITED STATES TREASURY NOTE...... .. | 06/21/2016 | VARIOUS 09/07/2016 | PARIBAS CORPORATION........ccomvveemrrn | wrvrrnen 2,000,000 | ........2,002,194 | ......... 2,004,759 | ......... 2,001,936 (P2:1) ) R I (258) | ceveveereeree | vevererienins | e 2,823 | ... 2,823 | ... 7,69 | ... 3,347
912828 Q9 4 |UNITED STATES TREASURY NOTE...... .. | 05/13/2016 | MORGAN STANLEY & CO 09/07/2016 | BARCLAYS CAPITAL ..1,000,000 . 1,000,504 999,642 68 68 |. 863 863 .
912828 T8 3 |UNITED STATES TREASURY NOTE...... .. | 11/18/2016 | BMO CAPITAL MARKETS 12/09/2016 | BARCLAYS CAPITAL.....cvvvvrmerrerirerenins | rvvins 2,000,000 | ........1,988,054 | ......... 1,986,009 | ......... 1,988,406 352 K157 ISP VTR IO (2,397) | ....... (2,397) | ....... 1,740 | ... 870
912828 UR 9 |UNITED STATES TREASURY NOTE...... .. | 03/30/2016 | BMO CAPITAL MARKETS......c.ccovvinrinnns 09/07/2016 [ VARIOUS.....ccoorivrirririrississssissisieniens | evveenes 3,000,000 | ......... 2,999,776 | ........ 3,000,732 2,999,792 16
0599999. TOtal - BONAS - U.S. GOVEIMMENE. ....eireiiierieiieeisiseie s sieite | eessessseesssess e ses s sttt eniens | ariines 10,000,000 | ......... 9,987,339 | ......... 9,999,263 | ......... 9,987,856 0 517 0
Bonds - U.S. Special Revenue and Special A
3130A4 FZ 0 |FEDERAL HOME LOAN BANK............... .. | 02/03/2016 | MERRILL LYNCH.........cooccovvviriiriiirnns 03/23/2016 | SECURITY CALLED at 100.0........cccooveves | crverrianee 200,000 | ..ocoreene 200,194 200,000 200,000 (194)
3130A6 UU 9 |FEDERAL HOME LOAN BANK................ .. | 04/19/2016 | MERRILL LYNCH.........cocovirrerirerirrernnns 06/28/2016 | CALLED BY ISSUE at 100.0........cccovurvnes | vervrrrrnnen 250,000 | .....coonee 250,275 250,000 250,000 (275)
3133EF FG 7 |FEDERAL FARM CREDIT BANK.... .| 09/13/2016 | MERRILL LYNCH... 09/30/2016 | SECURITY CALLED at 100.0.....cc.ccocvvuver | cervrnerrnn 193,000 | oooecnce 193,174 ....193,000 (174)
3133EF NY 9 |FEDERAL FARM CREDIT BANK.... . | 05/03/2016 | MERRILL LYNCH... 07/15/2016 | CALLED BY ISSUE at 100.0........cccccocvves | vereeerne 200,000 | <ooecece 199,900 ...200,000 ...199,913 13
3136G2 2J 5 |FANNIE MAE . | 03/28/2016 | MERRILL LYNCH... 05/16/2016 | SECURITY CALLED at 100.0.........cccovvee | reverre.200,000 | ... 200,190 200,000 200,000 (190)
3136G2 3M 7 [FANNIE MAE . | 06/02/2016 | MERRILL LYNCH... 08/22/2016 | SECURITY CALLED at 100.0..... ceeeennnn290,000 [ i 250,250 250,000 250,000 (250)
3199999, Total - Bonds - U.S. Special Revenue and SPECial ASSESSIMENS .......v.oururririeeeieeerreeseessesesesssesessesessessssssseessesessssessesseesesessssesssssssesssesesssssssessssansessessessssessessnsansessenss | sesssaees 1,293,000 | ......... 1,293,983 | ......... 1,293,000 | ......... 1,292,913 | o 0| e (1,070) ] oo 0
Bonds - Industrial and Miscellaneous
57722V AN 8 |MATTRESS HOLDING CORP TL B......... .. | 02/03/2016 | BARCLAYS CAPITAL......ccocovvvrivrrerirrnnne 09/16/2016 | SINK FUND PAYMENT.......ccovvvemrinniirens | e 100,000 | ..oovvvenes 97,000 | ... 100,000 | .ocovveveee 100,000 3,000
69073K AP 7 |OWENS-BROCKWAY TL B .| 08/31/2016 | DEUTSCHE BANK........ccccnvvviircrirrrins 11/04/2016 | SINK FUND PAYMENT.......cccooveviriinicns | v 250,000 | ..... 252,500 250,000 250,000 (2,500)
74909H AC 3 |QUORUM HEALTH CORP TL. .| 04/14/2016 | CREDIT SUISSE FIRST BOSTON........... 08/11/2016 | VARIOUS.......... .50,000 | .oovvrrnee 49,000 47,756 49,003 3
85501U AB 4 |STAPLESESCROWLLCTLB.......cccoeen. .. | 03/14/2016 | BARCLAYS CAPITAL. 05/13/2016 [ SINK FUND PAYMENT.......ccconivniinirinns crrrenennn:250,000 | i 247,500 250,000 250,000 2,500
3899999. Total - Bonds - Industrial and Miscellaneous. .. ..646,000 649,003 0 3,003 0
8399998. TOHAl = BONMAS. ..ttt tes et | s 11,943,000 | i 11,927,322 | .......11,940,019 | ....... 11,929,772 0 2,450 0
Common Stocks - Industrial and Miscellaneous
00164V 10 3 |AMC NETWORKS INC-A.......ccvvrvrriirnn .| 10/12/2016 | RAYMOND JAMES.........ccovrvrrrrrriririrnns 11/07/2016 | RAYMOND JAMES.........ccvvvernrirrinniinins | wrvreeen 2,190.000 | ....cee.e. 133,559 | i 116,509 | i 112,739 | i [
008252 10 8 |AFFILIATED MANAGERS GROUP.......... .. | 07/07/2016 | RAYMOND JAMES.... 12/07/2016 | RAYMOND JAMES........ccconvvvmrinerrerirenes | vvvereenns 456.000
009158 10 6 |AIR PRODUCTS & CHEMICALS INC...... | .. | 02/10/2016 | MERRILL LYNCH... 03/22/2016 | MERRILL LYNCH... ..3,195.000
00971T 10 1 |AKAMAI TECHNOLOGIES.........ccoevrrrenne .. | 08/04/2016 | RAYMOND JAMES.... 09/14/2016 | RAYMOND JAMES 1,291.000
02079K 30 5 |ALPHABETINC-CLA....ccccommirnrirerinnns .. | 07/07/2016 | RAYMOND JAMES.... 08/04/2016 | RAYMOND JAMES .85.000
025816 10 9 | AMERICAN EXPRESS COMPANY. 10/14/2016 | RAYMOND JAMES.... 11/07/2016 | RAYMOND JAMES.........ccovvvmervmrirmrinens | vvris 1,087.000
053015 10 3 |AUTOMATIC DATA PROCESSING. . | 02/08/2016 | MERRILL LYNCH 03/16/2016 | VARIOUS 1,072.000
071813 10 9 |BAXTER INTERNATIONAL INC.. .| 03/07/2016 | RAYMOND JAMES. 05/05/2016 | RAYMOND JAMES. ..1,605.000 72,491 64,032
093671 10 5 |H&RBLOCK INC . | 09/14/2016 | RAYMOND JAMES.... 10/12/2016 | RAYMOND JAMES............coocvimiimiiiriinns | v 2,959.000 68,061 68,191
099724 10 6 |BORG WARNER INC . | 08/04/2016 | RAYMOND JAMES.... 09/13/2016 | RAYMOND JAMES 592.000 20,573 18,011
12008R 10 7 |BUILDERS FIRSTSOURCE INC . | 05/06/2016 | RAYMOND JAMES.... 08/04/2016 | RAYMOND JAMES [ [ 9,905.000 | ............108,247 | ............ 129,272 | oo 108,247
208242 10 7 |CONNSINC . | 04/12/2016 | RAYMOND JAMES.... 08/18/2016 | VARIOUS B 6,508.000 45,759 48,940
25271C 10 2 |DIAMOND OFFSHORE DRILLING.......... .| 09/13/2016 | RAYMOND JAMES.... 10/11/2016 | RAYMOND JAMES . 4,182.000 72,465 63,243
260003 10 8 |DOVER CORP.......cooverrvrrrmerierircereenns . | 02/08/2016 | MERRILL LYNCH.........cocovirrerirerirrrernens 03/22/2016 | MERRILL LYNCH........ocvvvrereniicinens | cevreens 1,552.000 | ...coeernn88,312 | i 102,537 88,312
263534 10 9 |DU PONT (E.l) DE NEMOURS... . | 02/05/2016 | MERRILL LYNCH 03/10/2016 | MERRILL LYNCH........ocoimivnrineineirneis | crveeend 6,925.000
31660B 10 1 |FIESTA RESTAURANT GROUP. . | 08/04/2016 | RAYMOND JAMES.... 10/11/2016 | RAYMOND JAMES.........cccovvvmerrmrimrirens | vvvienns 5,158.000
344849 10 4 |FOOT LOCKERINC.... . | 06/07/2016 | RAYMOND JAMES.... 08/04/2016 | RAYMOND JAMES..........ocvomremeernininenns | cevreens 1,142.000
413086 10 9 |INDUSTRIES .| 02/10/2016 | RAYMOND JAMES.... 05/05/2016 | RAYMOND JAMES. . 819.000
478160 10 4 | JOHNSON & JOHNSON........oovermrverrines .| 02/05/2016 | MERRILL LYNCH.........cocovvrrerireririernens 03/14/2016 | MERRILL LYNCH.........vvvnirnirerrenrneins | e 757.000
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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

21E

2 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 19 20 21
13 14 15 16
Current Interest
Year's Total and Paid for
Par Value Current | Other-Than- Foreign Dividends | Accrued
(Bonds) or Book/Adjusted Year's Temporary | Total Change | Exchange Total Gain | Received | Interest
Date Disposal Number of Carrying Value at (Amortization) | Impairment | in B./A.C.V. | Change in (Loss) on During and

CUSIP Identification Description Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal / Accretion | Recognized| (12+13-14) | BJA.C.V. Disposal Year Dividends
501044 KROGER COMPANY.. . | 04/11/2016 | RAYMOND JAMES.... 07/07/2016 | RAYMOND JAMES 4,386.000 | ............163,923 | ...........162,538 | ............ 163,923 0 [eooreeeeeiees [rverieeieiens | eeen(1,385) | o (1,385,

526057 4 | LENNAR CORP-A. .. | 10/12/2016 | RAYMOND JAMES.... 11/07/2016 | RAYMOND JAMES.........cccovvvmirvmrinrinnns | i 4,995.000 205,501 0

535678 6 |LINEAR TECHNOLOGY CORP... .. | 02/08/2016 | MERRILL LYNCH 03/08/2016 | MERRILL LYNCH........ccoovvrmireriieinens | cevreens 2,814.000 | .......... 117,425 | .......... 118,971 | v 117,425 0

61945C 3 | THE MOSAIC COMPANY... .. | 01/13/2016 | RAYMOND JAMES 03/07/2016 | RAYMOND JAMES ..1,541.000 . 47,298 37,662 0

655664 0 |NORDSTROM INC .. | 06/07/2016 | RAYMOND JAMES.... 09/13/2016 | RAYMOND JAMES 3,553.000 | ...........172,360 | coovvvenece 174,101 | oo 135,192 | oo [ v

693656 0 |PVH CORP. ..| 01/06/2016 | RAYMOND JAMES.... 04/13/2016 | RAYMOND JAMES........c.cocoovvmirernrrires | vevviiens 146.000 . 13,891 10,794

701094 4 | PARKER HANNIFIN CORP. .. | 02/09/2016 | MERRILL LYNCH 03/10/2016 | MERRILL LYNCH... 1,159.000 | ..o 111,347 | s 124,452 | ............ 111,347

70509V 0 | PEBBLEBROOK HOTEL TRUST.... .. | 01/13/2016 | RAYMOND JAMES.... 05/05/2016 | RAYMOND JAMES 4,103.000 | ..ocoornee. 101,255 | oo 113,621 | e 101,255

742718 9 | PROCTER & GAMBLE CO/THE v | .- | 03/09/2016 | MERRILL LYNCH 03/23/2016 | MERRILL LYNCH... 4,487.000 | ............ 370,234 370,234

751212 1 | RALPH LAUREN CORRP........c.ccoovrururnnne .. | 02/10/2016 | RAYMOND JAMES..........coccormrernnne 06/10/2016 | RAYMOND JAMES.........ocvomerirmrereerrenis | verveernn 676.000 63,642 | ...ocveverceinns [ e | e 7,570

770323 3 |ROBERT HALF INTL INC.... .. | 05/05/2016 | RAYMOND JAMES.... 09/14/2016 | RAYMOND JAMES 1,641.000 . 60,827 69,094

78486Q 1 | SVB FINANCIAL GROUP.... .. | 03/09/2016 | RAYMOND JAMES.... 09/14/2016 | RAYMOND JAMES 1,179.000 | ...cc..... 113476 | .o 122,624 | ............ 113,176

81616X 3 | SELECT COMFORT CORPORATION..... .. | 01/06/2016 | RAYMOND JAMES.... 04/12/2016 | RAYMOND JAMES 1,629.000 . 31,665 31,586 | ..oocverrereernne | e | eeri 2,720

82669G 4 | SIGNATURE BANK.......cccoovvvnriciinriis .. | 09/16/2016 | RAYMOND JAMES.... 11/07/2016 | RAYMOND JAMES. 967.000 | ...........112,055 | ........... 118,645 | ............ 112,055

833551 4 | SNYDERS-LANCE INC.......ccccnvvvrrrrrirnnee .. | 03/07/2016 | RAYMOND JAMES 06/07/2016 | RAYMOND JAMES 3,733.000 | ...........119,253 | covcvenece 117,563 | oo 117,515 | oo [ | e 1,738

835898 7 |SOTHEBYS .. | 01/06/2016 | RAYMOND JAMES.... 02/10/2016 | RAYMOND JAMES 4,842.000 | ............ 112,562 | ............ 112,849 | ..o 112,562

86800U 4 | SUPER MICRO COMPUTER INC .. | 08/08/2016 | RAYMOND JAMES.... 09/16/2016 | RAYMOND JAMES 2,112.000 45,567

87612E 6 | TARGET CORP .. | 03/09/2016 | MERRILL LYNCH 03/14/2016 | MERRILL LYNCH... 4,748.000 381,256

87817A 7 | TEAM HEALTH HOLDINGS INC. .. | 02/10/2016 | RAYMOND JAMES.... 11/08/2016 | RAYMOND JAMES. 2,976.000 96,899

87901J 5 | TEGNA INC .. | 04/13/2016 | RAYMOND JAMES.... 07/07/2016 | RAYMOND JAMES 2,864.000 67,013

88076W 3 | TERADATA CORP.. .. | 02/10/2016 | RAYMOND JAMES 05/05/2016 | RAYMOND JAMES ..2,472.000 . 63,112 58,092

88579Y 1 | 3M COMPANY .. | 02/08/2016 | MERRILL LYNCH 03/16/2016 | MERRILL LYNCH.........cooverninerrerrneins | cevereii 705.000 | ...........104,222 | ............ 114,109 | c.ocooveveee 104,222

886547 8 | TIFFANY & CO .. | 02/10/2016 | MERRILL LYNCH... 03/10/2016 | MERRILL LYNCH... 6,479.000 | ..cooveees 414,093

907818 8 | UNION PACIFIC CORP.. .. | 02/05/2016 | MERRILL LYNCH... 03/23/2016 | MERRILL LYNCH... 1,611.000 | ...coevveee 115,655 \ .

911312 6 | UNITED PARCEL SERVICE-CL B.. .. | 03/08/2016 | RAYMOND JAMES.... 04/11/2016 | RAYMOND JAMES..........cccooermrcmrrviierins | crrenrnns8631.000 | ... 63,813 65,968 63,813

92553P 1 | VIACOM INC-CLASS B... .. | 01/06/2016 | RAYMOND JAMES 03/07/2016 | RAYMOND JAMES 13,505 13,482 13,505

931142 3 | WAL-MART STORES INC... wee || 03/07/2016 | MERRILL LYNCH 03/23/2016 | VARIOUS LA7,047 17,348 17,047

931427 8 | WALGREENS BOOTS ALLIANCE INC.... | .. | 08/04/2016 | RAYMOND JAMES.... 12/07/2016 | RAYMOND JAMES. 2,214.000 | .ocvonnee. 176,723 | v 187,132 | oo 176,723

98310W 8 | WYNDHAM WORLDWIDE CORP............ .. | 05/06/2016 | RAYMOND JAMES.... 12/07/2016 | RAYMOND JAMES. 3,342.000 | ....cooovee 221,910 252,167 221,910

98956P 2 |ZIMMER BIOMET HOLDINGS INC.......... .. | 03/08/2016 | RAYMOND JAMES.... 04/11/2016 | RAYMOND JAMES..........cocoovvvrierriincis | 2reerrr.8638.000 | oo 63,896 69,752 63,896

167250 9 | CHICAGO BRIDGE & IRON-NY SHR.. 03/07/2016 | RAYMOND JAMES 04/11/2016 | RAYMOND JAMES 32,056 30,249 32,056

92763W 3 | VIPSHOP HOLDINGS LTD - ADR............ .. | 03/07/2016 | RAYMOND JAMES.... 08/05/2016 | RAYMOND JAMES 2,384.000 27,625 33,602 26,629

COCA-COLA EUROPEAN PARTNERS

(25839 4 |PLC 06/07/2016 | RAYMOND JAMES..........cccorvvernnne 11/07/2016 | RAYMOND JAMES........ccoovvevrrrerirerirnnns 2,667.000 | ...cooouce. 105,399 | .cvvvenee 102,239 95,185

(50871 5 | JAZZ PHARMACEUTICALS PLC 02/10/2016 | RAYMOND JAMES.... 05/05/2016 | RAYMOND JAMES..........coconnvermeennninnerns | cerrenennnn857.000 | ............ 102,076 | ..o 125,116 | coovvrrneee 102,076

G5785G 7 | MALLINCKRODT PLC 04/11/2016 | RAYMOND JAMES.... 07/07/2016 | RAYMOND JAMES . 11,792 11,837

G66721 4 | NORWEGIAN CRUISE LINE HOLDIN..... 06/08/2016 | RAYMOND JAMES.... 12/07/2016 | RAYMOND JAMES. 2,447.000 | ............111,895 | ........... 101,403 92,252

(81276 0 | SIGNET JEWELERS LTD 09/13/2016 | RAYMOND JAMES 12/07/2016 | RAYMOND JAMES. .844.000 79,189 62,903

H84989 4 | TE CONNECTIVITY LTD 03/07/2016 | RAYMOND JAMES.... 10/14/2016 | RAYMOND JAMES. 1,064.000 65,281 64,316

Y7542C SCORPIO TANKERS INC......coovvvvinrinnnns 03/08/2016 | RAYMOND JAMES 10/14/2016 | RAYMOND JAMES. ..5,447.000 23,502 7K1 I [N 8,424
9099999. Total - Common Stocks - Industrial aNd MISCEIANEOUS..........cccc. i bbbttt | nniiand 6,493,240 | ......... 6,766,928 6,295,031 | .0 | e 0

Common Stocks - Mutual Funds
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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

(A=

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

F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and

CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends

73935X 68 2 |POWERSHARES S&P 500 HIGH Q......... .. | 01/19/2016 02/05/2016 [ MERRILL LYNCH.......ooooiiiiniiinninniiens ..8,460.000 | ..o 187,055 ....187,055 (V] [T [P

9299999, Total - COMMON SEOCKS = MULUAI FUNDS............coiveiieiiiiciieiieieis ottt ettt ettt b st s et sseb e ss s st enseb st ess st essnsnsessssssssnsensessnsnsessesssssnsansense | beviesseres 187,055 ...189,925 ....187,055 0 0 0 0

9799998. TOAI = COMIMON SEOCKS. ... v1vterseteseessestssers st oeeeseees s e R £ 88888 £EE 18£8 E 0888 E LRkttt | nnriaend 6,680,295 | ......... ,956,853 6,482,086 | ..o |0 198,208 |......... (198,208) L0 474,763

9899999. Total - Preferred and Common Stocks ,680,295 6,956,853 6,482,086 | .....cococere0 | iiiiiiinnn0 [ 198,208 .(198,208) | . 0 ... 474,763

9999999. Total - Bonds, Preferred and COMMON SIOCKS..............riiiiiiis ottt ettt sseninsninens | ereins 18,607,617 | ....... 18,896,872 18,411,858 | .....cccoce00 | 2,450 ... 198,208 | ......... (195,758) .0 485,011
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
NAIC Valuation Method| Do Insurer's Assets
(See Purposes and Include Intangible
NAIC Procedures Manual of | Assets Connected with
Description Company the NAIC Investment Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number Analysis Office) Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE
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SCHEDULE DA - PART 1

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

3

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
F Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase | (Amortization) | Impairment Change in YearonBond | Due and Effective | When | Received Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | Accretion Recognized B./AC.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest
Bonds - Industrial & Miscell (Unaffiliated) - Issuer Obligati
ATETINC...ooocereeceereeseiesesiesesi s esesienenes | ceneeieees .. | 05/03/2016. | MERRILL LYNCH 02/15/2017. | ....vveeer100,080 [ oo [ e (426) | e 100,000 .100,506 604 ...1.600 |..... 0.943 [FA..o. | oo 800 | oo 360
MICROSOFT CORP @....... .. | 11/07/2016. | JP MORGAN SECURITIES........cocivirinrniirirniianinas 03/28/2017.] ............2,993,908 | ..ocvovvviivinnns | cereerrnnnn 3,896 [ 3,000,000 2,990,013 vooe e [ [ 0.853 [N/A.....
3299999. Industrial & Miscellaneous (Unaffiliated) - IsSUEr OBlIGAtIONS. ..o vureieiiiici i sieiiee eereieessesssnssessesnssnssssssssensersessssnssssrssssnsensesessnsssenssssssesensessnanes | ornenneenss 098,988 | wervnrrnrreinnesd0 | voiiieseene 3470 | i 0 0 3,100,000 3,090,519 604 | .o 0 XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (UNffIlIAtEA). ... .. i sns s snssnssenenssssssnsnsssssnssenssnsessenes | senersensnerdy 099,988 | oerverssrrserinnns0 | onrrneresnn By 470 | i 0 0 3,100,000 3,090,519 604 | ..o 0 XXX XXX XXX
Total Bonds
7799999 SUDLOLAIS = ISSUST OBIIGALIONS. ... .o+ fEkf LR LR e | eniiinaes 3,093,988 | ....coocooorruenacd (O 3470 | .o, 0 0 3,100,000 3,090,519 604 | .o 0| XXX XXX XXX | e 800 | .o 360
8399999, SUDLOAIS = BOMDS. ......cvuoreeereisteserieseseesssses s st o4k eE o8 E R Rttt entnnnns | benniesenes 3,093,988 | ..o 0] s 3470 [ i 0 0 3,100,000 3,090,519 604 | . 0 XXX XXX XXX | e 800 [ ..o 360
Exempt Money Market Mutual Funds as Identified by the SVO
30249G 10 2 [FFIINSTITUTIONAL FUND......coomrvvirmniinrieniieseiieneiins | coreeeienns o [12123/2016. | DIRECT......ooorvirriereieseiseniessessseissssissseees | ceeee )90 SO I 1,633,592 [ oooovieriinnins [ e | e | e | e | e 1,633,592 [ oo | e | s | e MON.. | cooviervieriins | e
31846V 20 3 |FIRST AMERICAN GOV OBLIG -Y.... o [ 1212712016 | DIRECT........oooiiiriieriissiissesssesneeseisnenes | e XXX...... L AB40,918 | [ s [ s [ | s 1,640,918 | ....cocceceee. 175 | i MON..
46636U 86 8 | JPMORGAN US GOVT MMKT EAG... cevvoneeee | oo | 1200912016 [ DIRECT ..o | coves XXX....co AT7,323 | s | e | e 477,323 MON..
61747C 49 1 [ MORGAN STANLEY LIQ TR SE-SER......ccoovvirinrnrrnrnnnnns | cornrennens .. 12123/12016. | DIRECT ......coiiiiiinriisisnssissrssssseessssessnsssssessnsnsees | ones XXX...... 386,858 | .oveiiirnieine [ | e .386,858 coe [ [ |, MON..
8899999. Total - Exempt Money Market Mutual Funds as Identified by the SVO. s s ...4,138,691 . 0 |, O I 0 [ PSS S 4,138,691 | ..o 175 | o) 0| XXX XXX
9199999. Total - ShOM=TEIM INVESIMENES..............rveerieeiiieceeee et febe bbb ens | oereieeies (L7 T —— (V) [ 3470 | oo, (U [ (V) [ XXX | e 7,229,210 | oo VLT — 0] XXX XXX XXX | e 800 | ..o 360




Annual Statement for the year 2016 ofthe Safe Auto Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

813

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Hedge
Type(s) Cumulative Prior | ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of o Valuation Exchange | CurrentYear's [  Carrying Quality of | atInception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.J/A.CV. Accretion | Hedged ltems Exposure Entity end (b)

Written Options - Income ion - Call Options and Warrants

AAPL US 01/20/17 C120.....ceecveeens [ eoveeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeesessieeeas | eeveeeeiensis | ceeeviinns CBOE 03/11/2016. | 01/20/2017. | . 120.0000 (3,060) (405) | * 2,655

OMF US 01/20/17 C32...ccveveeveei | oereeeeieeeeeeieeeeeeieeeeesieessesesensieesiensieens | eeeveesiennss | cerveeriens CBOE 03/22/2016. | 01/20/2017. | . erre0e32.0000 | oo | e (18,000) (250) | *... | ceerieerne(250) | o 17,750

SYNA US 01/20/17 CB0........oocrvvers | coverrieeriireriieseinesiieseisesissessissesiiens | ceveeseiinens | coveeniens CBOE 07/25/2016. | 01/20/2017. | ..........14 | ..........84,000 | ......... 60.0000 | ..eooreeecriecrnies | e ((C0710) ORI RN (1,540) | *... | .ccoennns(1,540) | ... 4,480

CRUS US 01/20/17 CB5......oovrvies | ceverriieriiseiiesiscsisesiisesissessssesiiens | ceveeniiiens | coveenions CBOE 07/28/2016. | 01/20/2017. | . 55.0000 (9,300) (9,145) | *.. 155

GLOG US 02/17/17 C15.0..ccccuuuvves | cevverermerressseeresssessessssesessssessssssnenes | seveesessnenes | seveeseones CBOE 10/13/2016. | 02/17/2017. | ........103 | .........154,500 | ......... 15.0000 (23,208) (17,510) | *.. 5,698

STMP US 05/19/17 C125.....cvvviies [ coreereiiereeiieeeeiisessssssesssssseesssssnns | eeeeerisnns [ neneenes CBOE 11/09/2016. | 05/19/2017. | .......... 11 | .........137,500 |....... 125.0000 (6,050) (11,000) | *. (4,950)

XPO US 01/20/17 CA5.....ocvvvrrrerne [ corerreriiereeiiessesisessssssesssssseesssssnns | eeeesesnes [ vveneenes CBOE 12/13/2016. | 01/20/2017. | . 45,0000 | oo [ e (12,800) | cvvveererreerercrenns | cevrrerreereenns (3,040) | *... | .ceeeernnn(3,040) | ... 9,760

LZB US 07/21/17 C3B......ovorvreiies | cevverieerseiisessesisessesissssssssesssssssnnns | covesssssennes | coveeveones CBOE 12/29/2016. | 07/21/2017. | . . <errrr...35.0000 (6,820) (7,480) | ... (660)

MPC US 02/17/17 CB0....oouvvvrriries | ceveereeimereisenimesessesssesessessssesssssensens | ceeesesesssens | veveseeens CBOE 12/27/2016. | 02/17/2017. | ........... 31 [ 155,000 50.0000 (9,610) (8,525) | *... | .coreree(8,525) | overuven. 1,085

TPXUS 03/17/17 CT0....cvveririrenis | cenerinseseisenisesessessssesssssensssssnsssensssnee | eersssessnes | covsseseens CBOE 12/27/2016. | 03/17/2017. | ........... 22 [ 154,000 |......... 70.0000 (8,800) (9,240) | *... |. (440)

0649999. Total-Written Options-Income Generation-Call Options and Warrant; 0 [ (103,668) | ......ococvvvreeres 0 [ (68,135) [XXX| . 35,533 0 0 0 0] XXX XXX
0709999. Total-Written Options-Income Generation. 0 ... (103,668) | ...ooovvvvrerrnnn0 | i, (68,135) |XXX| 35,533 0 0 0 0 XXX XXX
0789999. Total-Written Options-Call Options and Warrant; 0 ...(103,668) | ... ...(68,135) [XXX] . 35,533 0 0 0 0 XXX XXX
0849999. Total-Written Options 0].....(103,668) | ... .0 . ...(68,135) XXX . 35,533 0 0 0 0 XXX XXX
1429999. Total-Income Generation 0 ] (103,668) | ....oovvvvrrrennad 0 | (68,135) |XXX| 35,533 0 0 0 0 XXX XXX
1449999. TOTAL 0. (103,668) | .....ccoovvrrnnead () (68,135) |XXX| 35,533 0 0 0 0 XXX XXX
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Annual Statement for the year 2016 ofthe Safe Auto Insurance Company

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative Hedge
Indicate Prior Year(s) | Current Year Effectiveness
Exercise, Strike Price, | Initial Cost of | Initial Cost of | Consideration C| Unrealized | Total Foreign Gain (Loss) | Adjustment | Gain (Loss) | at Inception
Schedule| Type(s) Date of Expiration, Rate or Index|  Premium Premium Received o| Valuation Exchange | Current Year's on to Carrying on and at
Description of ltem(s) Hedged, Used | / Exhibit | of Risk(s) Exchange, Counterparty Maturity or | Termination | Maturity or| Number of |  Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d | Increase Change in | (Amorization) /| Termination | ~Value of | Termination -| Termination
Description for Income Generation or Replicated | Identifier (a) or Central Clearinghouse Trade Date | Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e | (Decrease; B/ACV. Accretion Recognized | Hedged Item| Deferred (b)
Written Options - Other - Call Options and Warrants
SMCI US 07/15/16 C35 CBOE 02/17/2016. | 07/15/2016. | 07/15/2016. | EXPIRE... 032 [ +.:35.0000 | .o weered7,520) | v [ e weeeenenn(7,520) | %,
SYNA US 06/17/16 C80 CBOE 02/16/2016. | 06/17/2016. | 06/17/2016. | EXPIRE.... ....80.0000 (9,928) (9,928) | *.
JWN US 07/15/16 C57.50 CBOE. 03/22/2016. | 07/15/2016. | 07/15/2016. | EXPIRE... ...57.5000 (9,796) (9,796) | *.
GLOG US 11/18/16 C12.5. CBOE. 03/22/2016. | 11/18/2016. | 10/13/2016. | COVER.... 22125000 | oo | e (11,330) | ...cccce. (41,741) [ s ceed(11,330) [ %1 [ eooiiiiimiiiiiinins [ e [ eevvieniiisiinsisiienns [ e (30,411)
MPC US 01/20/17 C45 CBOE. 04/26/2016. | 01/20/2017. | 12/27/2016. | COVER.... O T VO 45,0000 | oo ce(9,923) | oo (19,499) (9,923) | *. (9,576)
FORM US 10/21/16 C9.00. CBOE. 06/22/2016. | 10/21/2016. | 10/21/2016. | EXPIRE... O (T I ......9.0000 (5,320) (5,320) | *. 5,320
XPO US 01/20/17 C38 CBOE. 11/09/2016. | 01/20/2017. | 12/13/2016. | COVER.... 2032 | ....38.0000 (5,760) (32,000) (5,760) | *. (26,240)
0719999. Total-Written Options-Other-Call Options and Warrar 0 (59,577) (93,240) 0 (59,577) KX)| 0 0 0 ... (33,663) | oo (0 [ 0 XXX
0779999. Total-Written Options-Other. 0 (59,577) (93,240) 0 (59,577) KX 0 0 0. (33,663) XXX
0789999. Total-Written Options-Call Options and Warrant 0 (59,577) (93,240) 0 (59,577) KX 0 0 0 33,663) XXX
0849999. Total-Written Options. 0 (59,577) (93,240) 0 (59,577) KX)| 0 0 0 ... (33,663) XXX
1439999. Total-Other 0 (59,577) (93,240) 0 (59,577) KX)| 0 0 (] [N — (I [ 0 XXX
1449999. TOTAL 0 (59,577) (93,240) 0 (59,577) KX) 0 0 0 (RRTCEK) ) — [ 0 XXX




Annual Statement for the year 2016 of the Safe Auto Insurance Company

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

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

E20, E21
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Annual Statement for the year 2016 ofthe Safe Auto Insurance Company

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

SCHEDULE DB - PART D - SECTION 1

1 2 3 4 Book Adjusted Carrying Value Fair Value 1 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement|  Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value < 0 of Collateral Exposure Sheet Exposure
1. Offsetper SSAPNo.B4 e s | e 68,135
2. Net after right of offset per SSAP No. 64 0 e (68,135)
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Sch.DB -Pt.D-Sn. 2
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E23, E24, E25



Annual Statement for the year 2016 of the

Safe Auto Insurance Company

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

BBIF MONEY FUND - CLASS 4. 987,826 | XXX
INTEREST RECEIVED DURING YEAR ON DISPOSE 736 XXX
JP MORGAN CHASE ........ooveeeieeieeiee ettt ies bbb s s s baessas s4sessesssessesssessseebses e b see b b s b e b b s b st b st s s st es st es s saesssnnsannsannns | ensiiens 3,783,920 | XXX
MERRILL LYNCH 3,885 | XXX
FEDERAL HOME LOAN BANK 8,762 | XXX
US BANK 253,193 | XXX
PITNEY BOWES 126,056 | XXX
INEAM. ...t Se4se SRRt | cireniins 56,177 | XXX
0199999. Total - Open Depositorie XXX XXX 736 5,219,819 | XXX
0399999. Total Cash on Deposit XXX XXX 736 5,219,819 | XXX
0599999. Total Cash XXX XXX 736 5,219,819 | XXX

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

1. January. 5,815,214 | 4. April 15,575,027 |7. July. 5,237,750 |10. October. 5,843,724
2. February 13,339,031 |5. May. 11,104,466 | 8. August. 6,445,018 | 11. November. 4,952,779
3. March 15,394,739 |6. June 7,238,251 | 9. September. 6,606,203 | 12. December. 5,219,819

E26
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Annual Statement for the year 2016 ofthe Safe Auto Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8
Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
All Other Gov ent Bonds - Issuer Obligati
{3 OO OO OO OO OO OO OO OO OO PO PO PP PP POP PO PP PO PO PP PP PO PP PPSPPPRRTOTOOOR 02/03/2017 ... | o 1,998,533
0699999. All Other GoVErMMENt BONGS = ISSUET OBIIGAHONS. ... rvurritetisieseisssistisess st sessss s ess st ess st ess bt ee st ee b seE e s se8 4e41e8s o0 8 eeE 1oL 8o R e 808 E 8L E o808 L8888 810 E s E bbb otdsestenb e e en bttt et 1,998,533

1099999. Total - All Other Government Bonds

1,998,533

Total Bonds

7799999. Subtotals - Issuer Obligations.

1,998,533

8399999. Subtotals - BONdS........ocririieiiiiriniiisisrirersnineenes

1,998,533

8699999. Total - Cash Equivalent

1,998,533




Annual Statement for the year 2016 of the Safe Auto Insurance Company

OSITS

SCHEDULE E - PART 3 - SPECIAL DEP

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AasKa.......ccoooeronrenrenreereen AK |
3. Arizona .
4. Arkansas... FOR THE BENEFIT OF ALL POLICYHOLDERS 110,808 108,230
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida .
11, GEOMGi@.u e
12.  Hawaii HI
13.  Idaho. D]..
14.  lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22, Massachusetts............cccoceneruunncd MA | ..
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada FOR THE BENEFIT OF ALL POLICY HOLDERS 200,060 194,532
30.  New Hampshire.
31, New Jersey....
32.
33.
34.
35.  North Dakota. .
36.  Ohio... FOR THE BENEFIT OF ALL POLICY HOLDERS 1,996,784 2,009,620
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina.............ccceevveeereees SC|..
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia FOR BENEFIT OF ALL POLICY HOLDERS 298,568 293,883
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 2,495,412 2,498,035 110,808 108,230
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

E28
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