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Statement as of December 31, 2016 of the Medical Mutual of Ohio

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. re@SUNY SECUMHES........vvuveereeecieeieeieeieesseisesssise e sesseesssessnssns | sevesseens 33,887,479 | ..ccouuee. 1.8 | e 33,887,479 | ..o | i 33,887,479 | .coounen. 1.9
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES........cvrrererrirnerrereeenssnssssssseesses | sresesssssssssssssssssessenes | sonsseseneens 0.0 [ e | e | e (0 [ 0.0
1.22 Issued by U.S. government sponsored agenci€s..........coevvvereevereriesens | oo 163,205,087 | ............. 8.9 [ . 163,205,087 | ...ovvvvereirerreieneiiens | cevveiriins 163,205,087 | ....cvuve 8.9
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUIHES). ... vuvvuirrircereeie it ess st sesnnins | eesenesanees 4,000,000 | ............. 0.2 | oo 4,000,000 | .ooovorererrirerinninnns | e 4,000,000 | ..cccoonen. 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..............ccoerreeee | correreernenneenensernenes | coreeeeeneens 0.0 [ oo [ ereeeensneiessnennenes | e eeeseeeeees (01 IO 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.............ccccovureereeeineeneineirneneneens | v 3,938,309
1.43 Revenue and assessment obligations.............cccoeevecrenieeveesieeenees | eveevenns 15,685,589
1.44 Industrial development and similar obligations...............cccceevieivevieiieicns v
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccocveverereeneeiesesiesiesieies | ceveeresisssssesesssssesiens | ceveesensenns 0.0 [ oo e | e (0 [ A 0.0
1.512 Issued or guaranteed by FNMA and FHLMC...........c.coocomivniivniiones | vovireiie 1,447,191 | o (0 I I 14471971 [ [ i, 1,447,191 | o 0.1
1513 AlLOtNE ..ottt stess s sssensns | svsessssesssessnsssssnnsans | sssessesenes 0.0 [ [ e | e 0 [ oo 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........ccccooee | ovvenns 319,320,637 | ........... 174 | ... 319,320,637 | ..oveeverreireininninns | cerenenninns 319,320,637 | ........... 17.5
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 Al ONEI ..ottt stess s sssssensns | sssesssssssssessnnssssnssnns | sssessesenes 0.0 [ [ e | e 0 [ oo 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). ...ttt sstsnts | eeseens 464,364,384 | ........... 253 | s 464,364,384 | ..o | s 464,364,384
2.2 Unaffiliated non-U.S. securities (including Canada) 43,434,186 43,434,186 |.... .43,434,186
2.3 Affiliated SECUMLIES. ......cverreeereecriecieieieeeieessseessessisenesssnissesenesssssnenes | envnsnennensessssnnenneninns | erveenennnens0000 | [ | s 0
3. Equity interests:
3.1 Investments in MULUAI fUNDS..........oocvuiviiireiieeeesesesesese s | ereseess 68,300,648 | ............. 37 | 68,300,648 |.....oovvrrrrririins | e 68,300,648 | ............ 37
3.2 Preferred stocks:
321 AFFIEEE. ... oottt | sbesieeisei e | i 0.0 [ [ e | e (I 0.0
3.22 UNGfiliALEA. ... .eeereereeeeeei ettt et nsenes | eesseeenesseesensnssessanes | eeseseenens 0.0 [ o [ ererressnniessnineenes | e eneenes 0 [ oo 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfIIEA. ...ttt ns | entene sttt entenis | eeseseenea 0.0 [ o [ e | e [V IO 0.0
3.32 UNaffili@ted........ccovrvereeiieiieiescscsceeese et | e 178,186,182 | ............. 9.7 | v 178,186,182 | ..o | e 178,186,182 | .....cccenne. 9.7
3.4 Other equity securities:
341 AFfilIATE. .. oo | e 89,758,198 | 49 | 89,758,198 | ... | v 89,758,198 | ............. 4.9
342 Unaffilidted........c.oovveririeiiiceeisiississssssssssnssnnes | eeenesnnssnssnssnssnses | nneenneennnd0200 | it e | et 0 [ o 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFFIEE. ... veoveoeee ettt | sttt | e 0.0 [ oo [ et | e [V [ 0.0
3.52 UNAffiliAteA.......veereeeirierieieiiesirris sttt sssenes | sessssssssesssnssssessanss | sessesseneas 0.0 [ oo e | s 0 [ oo 0.0

© o N o

. Total invested assets

Mortgage loans:

4.1 Construction and land development
4.2 Agricultural
43
44
45
46
Real estate investments:

Multifamily residential properties.

5.1 Property occupied by COMPANY........cccoviiriiieireee e

5.2 Property held for production of income (including §.......... 0 of

property acquired in satisfaction of debt).........c.ccccoeerrevinieieienicceeas

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

satisfaction of debt)........cccovvveeiiiiei
CONrACE I0BNS.......oovieiecicte ettt
DBIIVALIVES. ...ttt

Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...

. Cash, cash equivalents and short-term investments............cccoeoveveureninineinnienns
. Other invested assets

Single family residential ProPErtiEs..........vvevererierenresreninrseese s

COMMENCIAl I08NS........cooveeveevieeieieisee et
Mezzanine real estate [0ans...........c.ccvevrieieicieieiee s

.......................................... 0.0 | e [ | 0 | 0.0
.......................................... 0.0 | i [ | 0 | 0.0
.......................................... 0.0 | e [ | 0 | 0.0
.......................................... 0.0 | [ | e | 0.0

............. 0.0 | i [ | e 0 | 0.0

............. 0.1 | 1,016,250 | | 1,016,250 | o014

............. (VXU USRI INRND. 0, R IRND. 0,9, CRIIN IRRNY 0,0,
........ 171,145,822 | ..o 93 | 471,145,822 | [ 171,145,822 | 9.4
........ 274,771,977 | .........15.0 | .......270,271,977 | .oovvvvvrcisvrcvnnviinnnis | 00000 270,271,977 | ... 14.8
..... 1,832,461,939 | .........100.0 | ....1,827,961,939 | .....ccoceevvenneeen0 | .........1,827,961,939 | .........100.0
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Statement as of December 31, 2016 of the Medical Mutual of Ohio

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

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

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

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

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

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

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

8.1 Totals, Part 1, COIUMN 11 ..ottt

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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

2. Cost of acquired:

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

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

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

4. Accrual of discount

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

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

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

15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas
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Statement as of December 31, 2016 of the Medical Mutual of Ohio

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 295,510,604

2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et 4,790,000
2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 4,433,356 9,223,356

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, COUMN 13.......ouiieieeeeie sttt es ettt bttt b sttt s s s et en st bt s s e s st sse st (19,310,891)

5.2 Totals, Part 3, COIUMN ..ottt sttt a s bbbt b et ettt s s bt seasan st anea (19,310,891)
6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas (242,115)
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s 1,876,878
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn
9. Total foreign exchange change in book/adjusted carrying value:

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

9.2 Totals, Part 3, COIUMN 4.t 0
10. Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s 8,532,099

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 8,532,099
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 274,771977
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 4,500,000
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 270,271,977

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........ccuruueieeeeiiecereieeeieeere st st bsees et es bbb £ s s8R E bbbt en 1,182,984,782
2. Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7..........c.cuuiuiieicicisie ettt bbbttt s bbb ettt bbb se bt 494,816,340
3. ACCIUAL OF QISCOUNL. ..ottt ettt s st tebseseb a2 s 444 s bbb s e b4 b s s bbb s s s bbb s bbb s st ns st 665,693
4. Unrealized valuation increase (decrease):
A PAE T, COIUMN 121ttt eess s eeees et et 8 888888 (11,196)
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st
4.3 Part2, SECHON 2, COIUMN 13......uvieieeecictectese ettt sttt sttt a st ettt s s s st et s s s sensanssntanans (647,789)
A4 Pt 4, COIUMN Tttt ees s eeess et st E R8RSR (2,159,571) (2,818,556)
5. Total gain (Ioss) 0n disposals, Part 4, COIUMN 19..........c.iiiicice ettt bbb bbbt bbbt s bR b bbb et se bbbt 7,118,002
6. Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7..........c ittt bbbt 289,503,068
7. Deduct amOrtiZation Of PIEMIUM..........cc.ciiuiieiiee ettt ettt s bbb bbb bbb s s bbb a bR s bbb s bbb bR bbb s bbb es bbb en s enbas 5,228,274
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it 2,138,975
9.4 Partd, COIUMN 13.....oooiieeimeiisieesesessss e esss st 368,054 2,507,029
10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........cc.cevirireiiiiereseiieteeeee ettt bbb seenas 1,385,527,890
11, Deduct total NONAAMIIE @MOUNES.............cviriririiieriereieeit s8R
12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e 1,385,527,890
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Statement as of December 31, 2016 of the Medical Mutual of Ohio

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 64,814,721 | oo 64,210,540 | ..ovcvvrerrirnenne 65,024,260 | ...ccvoevrrrrennn. 63,865,404
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other Countries......coovveiriris | covrerienreisriensenns 4,000,000 | .cooiirereennns 4,000,000 | .cooirerrreiians 4,000,000 | ..ovoreriirinians 4,000,000
4. TotalS...cerrieeenses | v 68,814,721 | .o 68,210,540 | .oovovviiicinenn 69,024,260 | ..o 67,865,404
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceierieiiisiisrerisissinsees | errieiseisnsnsnsss s sessssnesnens | erensessessesnseesssssesnsensessssnsens | crsseessnssesnsensensesnssnsessensneens | cesnsensense st nennees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooerereieiieeieieee | e, 3,938,309 | o 3,966,654 | ..ooovoveerca 4,349,764 | oo 3,650,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... 468,731,262 464,515,195 471,894,859 | ..o 462,802,580
Industrial and Miscellaneous, SVO Identified 8. United States 464,364,084 464,937,825 473,400,065 453,998,000
Funds and Hybrid Securities (unaffiliated) 9. Canada 14,590,270 14,647,570 14,793,425 14,500,000
10. Other Countries ...28,844,216 ...29,159,980 28,852,110 28,825,000
11. Totals......ccoocoe. 507,798,570 508,745,375 .517,045,600 497,323,000
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONGS......ccmeemmmensssnnass | covvirericienns 1,049,282,862 | .....c..coonn. 1,045,437,764 | .....coocoee. 1,062,314,483 | ... 1,031,640,984
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. United States..........cocvverercreres | woervrnerenerinenes 241,317,161 | oo 241,317,161 | oo 203,374,225
Industrial and Miscellaneous (Unaffiliated) 21, €anada......ccovriereieeieieiens | e 418,102 | oo 418,102 | oo 314,826
22. Other CoUNtHES. ....cvverrerrerris | corerressessessesneans 4,751,567 | oo 4,751,567 | oo 4,669,063
23, TOtalS....ooeveeeireerreserriesnenenes | cveennnineineenes 246,486,830 | .....cocvrencnenn: 246,486,830 | ...cocooerrrenienn: 208,358,114
Parent, Subsidiaries and Affiliates 24, Totals.....ccevieiriieiceeiiien | e 89,758,198 | ....oevevererna 89,758,198 | ..o 58,296,784
25. Total Common Stocks......... | coccovvrrnciicnnn 336,245,028 | .....ccocovenininn: 336,245,028 | .....coovvrrerienn: 266,654,898
26. Total StOCKS...ueerussrsssssmsnsnans | covveririiicncnies 336,245,028 | ....ocoooveirnnenns 336,245,028 | ..o 266,654,898
27. Total Bonds and Stocks...... | ..ccccccveveene. 1,385,527,890 | .....covvvevnees 1,381,682,792 | ...covvvvrvnes 1,328,969,381
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Statement as of December 31, 2016 of the Medical Mutual of Ohio

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
87,275,430

...37,294,245 8,749,428 1,393,799 |.... . 219,319,076 .19 134,712,902

GoIs

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

............... 3,938,309 4 ... 4,053,278

Totals

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

5.6 NAICG. v e e |
5.7 TOtaIS......cviiiiiccci e | s 92,387,379 |........... 166,372,019 |........... 195,068,510 |............. 14,748,572

........... 440,845,148
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Statement as of December 31, 2016 of the Medical Mutual of Ohio

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

.20,400,454 |..

88,456,310 |..

174,626,216 | ...

.132,411,893 | ...

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)
............. 27,037,035 |..........170,293,111 | ...........132,738,080 | ................998,848 |.... reerreeee XXX e [ .. 331,067,074 v 323,544,326 rreerernnn 331,067,074 | o

174,626,216 |....
2,105,280 | ...
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Statement as of December 31, 2016 of the Medical Mutual of Ohio

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

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

.0

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)
10. Total Bonds Current Year
101 NAIC T (d)......207,699,844 |........... 380,897,684 |.......... 336,556,018 |....occvnuee 17,441,219 | e 154,782 | ..o (U I 942,449,547 | ..o 842 [ XXX i [ Y., CHTRIN IR 942,449,547
20,400,454 |............. 65,769,452 |............. 88,456,310 | ..oocvvvrecrrcirciins (U (0 O (O I 174,626,216 | ..oocvvvvvrneeen 158 | XXX s [ ) .0, SN IR 174,626,216

..2,105,280

Total Bonds Prior Year

........... 274,153,754

6

.66,633,402 |.

s 386,284,020 |..
222,985 |....

......... 325,284,683

59,555,506 |..

................. 205,893

........... 993,260,858
132,411,893

........... 993,260,858

.132,411,893 |..

7,332,508

...205,893 | ....

11.8 Line 11.7 as a % of Col. 9. 07 0.0 ...
12. Total Publicly Traded Bonds
12,1 NAIC Tttt | censenies 207,699,844 | ........... 380,897,684 | ........... 336,556,018 | ...ovvuenee 17,141,219 | oo 154,782 | oo | e 942,449 547 | ...covvven.84.2 | .......993,260,858 | .o 88.2 | 942,449,547
............. 20,400,454 |.............65,769,452 |.............88,456,310 v 174,626,216 weeneennnn 174,626,216
2,105,280 |. ..2,105,280 ..2,105,280 |..
127 TOAIS..cov et stensssents | snssesses 228,100,298 |........... 448,772,416 | ........... 425,012,328 |..ccveneene 17,141,219
12.8 Line 12.7 as a % of Col. 7..... . ....40.1 A5
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10..........cccovevvees | covvvvrrrrrrenn 204 | o 401 | o380 | e 1.5
13. Total Privately Placed Bonds
13.8 Line 13.7 as a % of Col. 7..... .0. . 0. ..0.
13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10...........cccccoeveer | covvrvrveiiiiiniennnn0.0 | ool 0.0 |00 | i, [OX0 ) 0.0
(@) Includes $ 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b)  Includes $ 0 current year, §.......... 0 prior year of bonds with Z designations and §.......... 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§$.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*' means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....69,898,181; NAIC 2§.......... 0; NAIC3S......... 0; NAIC4S........ 0; NAIC5$ NAIC6S.......... 0.

0;



Statement as of December 31, 2016 of the Medical Mutual of Ohio

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 ..80,903,908 |. 20,888,668 | ... 1,993,084 |. e XXX ...103,785,660
1.2 Residential Mortgage-Backed Securities... 6,371,522 |. 16,405,577 |... 6,756,344 |.
1.3 Commercial Mortgage-Backed SECUMIES..........ccoveriierriieriieniees [ JETR RN e .
1.4 Other Loan-Backed and Structured SECUMtIES. ...........cccvieieirierierieies | oo s SR .
............ 87,275,430 v 8,149,428

...201,262,709 ...103,785,660 |.

.......... 219,319,076

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

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

........................... 0 [evveee XXX | i)

80IS

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

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

.3,938,309 ........................ 0 ........................... 0 ......................... 0 e XK ........... 4,053,278 ........... 3,938,309 e 0

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

5.1 1SSUET OBlGALIONS. ......coocveveecveciieieeieceie e saenes | creeieraens 54,310,530 |............ 61,516,598 |............ 63,063,548 | .....ovveererereiieiieis | e | e ) 0.0, SO B 178,890,676 | ...coovvvrcrrnenee. 16.0 | oo 226,588,196 | ......ccoevrrerrnnes 201 | 178,890,676 |....ccovvveerrrrerreirerinns

5.2 Residential Mortgage-Backed SECUties............cccovvevereieeseireieienns [ coveieris 38,076,849 |.......... 104,855,421 |............ 62,772,622 |............ 14,748,572 | ..oocvrerenn. 154,782 | .......... )., SO DU 220,608,246 | ......coccvvrirree 197 | 214,256,952 | ...coovvveierinnns 19.0 [ 220,608,246

. 169,232,340 |. rerneen XXX 169,232,340 | ... 2 .. 0. 169,232,340 |.

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations

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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Statement as of December 31, 2016 of the Medical Mutual of Ohio

SCHEDULE D - PART 1A - SECTION 2 (continued)

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8

Column7 asa
% of Line 10.6

9
Total from Column
6 Prior Year

10

% from Col. 7
Prior Year

Publi

11
Total
cly Traded

12
Total
Privately Placed

9. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO
9.2 Bond Mutual Funds Identified by the SVO
10. Total Bonds Current Year
10.1 Issuer Obligations............cocrvvverrreirunn. 327,511,418
10.2 Residential Mortgage-Backed Securities 121,260,998
10.3 Commercial Mortgage-Backed SECUMtIES...........cvvrrerenrerninnireninns | cevererreneenreneinnen0 [ o, 0
10.4 Other Loan-Backed and Structured SECUMtIES...........orvvrvrereereneeirrnee | cervrererisiieneinen0 [ i, 0
10.5 SVO Identified FUNDS........coorveererrenirirriressncinereieenenneseessneseneenenns | seeneeeeee XK eirnisnnnes | oovennenns XXX oo
10.6 TOAIS. ... eesssenennns | eereneenn 228,100,298 448,772,416
10.7 Line 10.6 @58 % OF COL 7...ooovoivieieiciiceiccessesssessssssnsnenenns | avnnneeisnnnienenene 04 | i, 40.1
1. Total Bonds Prior Year
11,1 1SSUET OblIgatioNS........vvveeirriiieicisieie et | seresseeas 239,704,169 |.......... 353,542,378 | .......... 300,112,885 | ..vvveveiieieieinieies | erverseresesesssenennins | sevees ) 0.9 GRS DR ) .9 N PO ).0.9 G B 893,359,432 | ..oovviviiiinne 794 | ... 893,359,432
11.2 Residential Mortgage-Backed SECUMIES. ..........covviveireriisieerieieiien | errerieens 40,672,570 |..coeeee. 99,375,044 | ............ 84,727,304 |..............7,332,508 |.................205,893 | .......... ) 9.9 G DI ) 0.9 R PR ).0.9 G B 232,313,319 | v 206 | ...coo.... 232,313,319
11.3 Commercial Mortgage-Backed SECUMIES...........cvuerriurierninirereinns [ [ v | cevisinesesiesnesesesnns | oessessssssesesessssineses | sneeessessnssnesneesenns | seerereees ), 9,9, CORNINN O )9, SO IO XXX evevnen | e (0 0.0 [ o | v
11.4 Other Loan-Backed and StruCtured SECUMHES............eirrreeiiririeiienes [ rerreeiensissensinsinns | ernneeeenssneeessinsessess | eeveessseseenssnssnssssnsnns | seessesnsssssessessssssessns | sesssssssessesssssssesessesns | seseeen ) 9,9, NN DR ) .9 RN PR ) 0.0, GO I (0 0.0 [ o | e
11.5 SVO Identified FUNDS........ccoooverrrerinrnrirririnnnenniensnneieesnnneseesnnes | senneese X eiriisnnnes | ereenee e XXX e | onreene e XK [ e XK [ e XK [ v D0, S P L. S P .0, S P ). S XXX oo e, D00, S P XXX............
118 TOAIS....eoceeee ettt ettt nennes | sresiennas 280,376,739 | .......... 452,917,422 | .......... 384,840,189 |.............. 7,332,508 | ...ooovrreenne 205,893 | ..ccconee ). GO DR )., S IR ) 0.9 I B 1,125,672,751 | oo 100.0 | ....... 1,125,672,751 | oo 0
11.7 Line 11.6 @58 % Of COL 9...ovveivieeicee e | creviesisieniesesiaes 249 | i 402 | e, 342 | i 0.7 | oo, 0.0 |...... XXX ooveveiens | e .0, S P .S S 100.0 |..oooneenas D00, S 100.0
12. Total Publicly Traded Bonds
12.1 1SSUET OblIgatioNS..........cvueveivieeicieieie et | eevesienas 183,651,927 |.......... 327,511,418 |.......... 286,251,022 | ...ccovvviene 998,848 | ...cveverrrerereereinns | ereere e XXX s | e 798,413,215 | oo 713 | 893,359,432 | ..oeovvevireenn 794 | 798,413,215
12.2 Residential Mortgage-Backed Securities... 44,448,371 ..121,260,998 |... 69,528,966 |. 16,142,371 ..154,782 ...251,535,488 232,313,319 ...251,535,488 |.
12.3 Commercial Mortgage-Backed Securities 69,232,340 | ..oovevriiererereeeieeenens e
12.4 Other Loan-Backed and Structured Securities
12.5 SVO Identified Funds XXX. XXX... XXX. XXX XXX.
12.6 Totals 228,100,298 | .......... 448,772,416 | .......... 425,012,328 | .......c.... 17,141,219 | 154,782
12.7 Line 12.6 as@ % 0f COl. 7...oveevrrrerreereiecireireins 204 | 40.1 380 | s 15 | e 0.0
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10............c.cocoeveveverereeee | overeeeeeia 204 | 40.1
13. Total Privately Placed Bonds
13,1 ISSUET ODBlIGAtIONS........cvviicieieiiieie e ssseisnes | cereesesssesssssesessssesnns | cresessssssessssssssssesesens | cnsesssesssnssesessssessnnns | esssssesessssesessnsesessnses | senseessssssesenseesessnnns | seresens XKurernnneenes | wvererennenssnnnnerernnnns0 | vvveieisnrersinnenend0000 | e [0 0.0 [ 9,90, COT IR 0
13.2 Residential Mortgage-Backed SECUMEIES.........ccoiueuriirniinrieeiiiies e | s | cinenseessnnssssssennnns | eosnnssssssessssssssnnses | svsssessnssesnsesessssnnes | serenrns XXKurennnnens | wvveenenesnnnnrerernns0 | vvveveeniereinnennn 0000 | v [0 0.0 [ 9,9, GO IR 0
13.3 Commercial Mortgage-Backed SECUMLIES. ...........cerriiriieeiiieieieiiiens | rernireneinsissiesinsens | ernneesnssnssssssssesiess | evesssesessssssessessnnns | seiessssssssssessesssssenses | sesessessssessesssssssensenns | soenreense XX Kunrrerrernnns | vervesnsnsesennienieensd [ ovecneinsieieinnnnnnn0.0 0| v [0 0.0 { v D90 O T 0
13.4 Other Loan-Backed and Structured SECUMHES............crurrreiiirieieiienis [ rrrireieinsissieeinseis [ ernneeeinsnseesssnsenens | eveensesensssnsensessnnns | seiessesssssssessesssnsenses | sersessesssensessnsseseens | soenreens XX Kunrrerrernnns | ervesnsnsensnnienneens [ o000 | v (0 0.0 { e ) 0,0 GO IO 0
13.5 SVO Identified FUNAS........cccorerrrierreierireenisiennnneessseenensenes | ennreeense X Kerrreennennns | eernnnee XK evevnrnriens | eveeneee XK eieiininns | evnneeese XK s | e e XXX v [ vnerisisssnisnissnsninns | vevsnesnissssnsnnennnens | iecvvieieisinninnnd0.0 [ 0.0 ST I D0, S P D S [P 0
138 TOAIS. ...t sessssssssessssensssssssessnnsnnsnns | vnssessnssnnsessssnnsens | conrnnnsssnnnninsienens0 | cvnrinnnnsnninens0 | e 0 [0 [0 0 | 0.0 | [0 0.0 .o XXX oevveeies | evvereeeeeeeeneae 0
13.7 Ling 13.6 @5 @ % Of COl. 7...ovvonerieieeeeseeisciseiseiss st sstsessessnns | vvssesesssssessnnenees 0.0 | o 0.0 [ oo 0.0 | oo (00 0.0 | o 0.0 | oo 0.0 | D00 S P ) 0.0 I U D00 S PO XXX ovvvvees [ v, 0.0
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10.......cccovrrrenrnmnriniinne | covenmerseisiennnenns 0.0 | oo 0.0 | oo 0.0 | oo 0.0 | oo 0.0 | oo 0.0 | oo 0.0 | .0, S P ). 0 S R .0, S P 0.0 S 0.0
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Statement as of December 31, 2016 of the Medical Mutual of Ohio

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 iNVEStMENES ACGUITET. .........c.oviuririiicieiiice ettt sensnses | saebessetesessesesasstesessesessssnsesesssesesessnsesesnan 0 | eoereeeisie ettt enaes | eberetet e e it e st eae s st et s e se st ensetesensesesanne | Shetsseteseseeesee et et s se R et s ee s bR A et et nese s s s s eReses | esesssetebnset et et eea et s ettt e s s bt et s e st b e s tena
3. ACCIUAI OF BISCOUNL. ...ttt bbbttt | fiebsee s st s bbbttt 0 [ ettt | Seeh ettt b et | S4sb e R e LR bbb n bR nb | 1Rt eee bR
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON GISPOSAIS..........cuiuiriieiiieieiiieieirieie ettt bttt e e s se b e b s sesessssesasas | sesebessssesesassetesatsesesansstesesesesesnsetesssesesanne 0 | ettt naes | eberet ettt e sttt ea ettt s e st s en s e bt nsesesanne | Shetsseteteset et et aete b s R et et e R e bt e st eae bR s s teses | ekettseteben st et et e bt s et et h et bttt n et n e
6. Deduct consideration reCeived ON dISPOSAIS...........c.vurveiiueueiireieisiieisisieieisse et sssesessnsesssns | stesesssssssssssesesssssessssssesessnsesasans 90,463,028 | ..ocvveeeeeeee e 90,483,028 | ...ttt ettt ettt | cereeesss e s s easseessesesessssaesssesnsnanes | seteseteset et et et et et et es et es et et st en s s s s s s ennnnnnas
7. Deduct amortization Of PIEMIUM...........c.ueiiiiiriiii ettt | febseesesb st bt s ettt 0 [ ottt ettt | nebestee ettt Rt e ettt st ettt s sttt nsetsete | 42seEseE e R s e R Rt R e s bRt n st en et es | Sheetet ettt Rttt en
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........cccvriuriiieiniriiinninis | oo 69,898,181 | ..o 89,898,181 | ... 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 (Line 10 MINUS LINE 11).....c.iiieieriiieieissieisisseesessssssssssssssassess | oersssessessssessessessssassessssassessessneas 69,898,181 | ..vcvveeeeeeeeeeeeeeeeee 69,898,187 | ..o (O O [0 P 0




Statement as of December 31, 2016 of the Medical Mutual of Ohio

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Si11, SI12, SI13, Si14, SI15, E01, E02, E03, E04, E05, E06
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Statement as of December 31, 2016 of the Medical Mutual of Ohio

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
000000 00 O |Foundation Medical Partners I, LP..........ccccoevrecererecs | corrae Rowayton.................. Flare Capital Partners............ccccooeururenrneeereeesnieinens [ e 10/24/2005] ........1 | .........9,732,099 | ............ 600,000 | ............ 600,000 | ... 6,624,667 |....cceoevvvrerernnns 8,532,099 [ .o [ [ e | e 10.450
000000 00 O |Foundation Medical Partners IlI, LP. . | Rowayton... Flare Capital Partners. 07/14/2008| .. 917,562 | ..........917,562 | ....... (553,118) | .. .2,406,29 | ....... 8.534
000000 00 O |Flare Capital Partners I, LP . | ceeeeeer | Rowayton... . Flare Capital Partners. - 12/20/12013| .. 2,181,407 | ... 2,181,407 | ... 173,833 1,440,258 | ....... 5.714
000000 00 O |JumpStart Next Fund, LLC.........cccvvevvminvrnirerininens | v Cleveland.................. JINF Management, LLC.........ccoovivevenienineininne | e 01/15/2015 ........1 | ..............500,000 | .............. 465,846 | ............465846 | ......... (19,749) 500,000 | ....... 8.000
000000 00 O |MCM Capital Partners Ill, LP... . | Cleveland... MCM Capital Partners I, LLC 09/25/2015| .. 443,644 | .........443644 | ... (109,748) | ..o | covrreinreiieniiiins | eereiieneiisnsiiens | e [ e | e 1,414,492 | ... 3.100
000000 00 O |Strategic Value Investors, LP... . | Beachwood. Strategic Value Bank Partners, LLC 11/24/2015 .. ..3,209,348 | .........3,209,348 | ........ 209,348 | v | e | e | e | et | v ieerenenens | eeneeen 3.400
000000 00 O |Akron Biolnvestment Fund II, LLC... . Akron Biolnvestment Fund 03/31/2016] ...cccoeT | cirieereeri250,000 | covveionieiiniiireiies | v | s (250,000) | ..
000000 00 0 |Citymark Capital Fund |, LP..... . | Cleveland... OH..... Citymark Capital GP, LLC.. 09/23/2016 .. ..(45,614) | .. 1,237,543 | ....... 5.000

1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated ..7,817,807 7,817,807 | ... 6,029,619 | ..o [ 8,532,099 [ L0 |0 0 [ 12,998,589 XXX

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

000000 00 0 |Medical Mutual Services, LLC.. . strongsvile.. [oH.....] [.......... |01/01/2000] . 50,155,841 | ......251,235,008 | ....251,235,008 | ..(25,963,083) . . . ...100.000
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated s st 59,155,841 | ... 251,235,008 | ..... 251,235,008 | ..(25,963,083) (O PTSOON 1 (PO o I [FSPOURTORROROROON o I ISR {1 0 XXX
Surplus Debentures - Unaffiliated

000000 00 O |COSE Health and Wellness Trust.... |OH ..... |COSE Health and Wellness Trust.. .. ‘ 08/15/2016‘ . ..4,500,000 ..4,500,000 4,500,000 |.... . e .4,950,000 |..
2399999. Total - Surplus Debentures - Unaffiliated ..4,500,000 ..4,500,000 4,500,000 0 0 0 XXX
Any Other Class of Assets - Unaffiliated

000000 00 O | Employee Benefit Trust.... . | T. Rowe Price | . ....11,168,702 11,219,162 11,219,162 | ........ 622,573 |.. e e [ | ....100.000
4299999. Total - Any Other Class of Asset - Unaffiliated . OO O OO OO OO OO PO PO PP PO O PP OO OO OO PO PO PO PP PO PP PP OO PO PRPPPPRTOPPPPPOOOt oo 11,158,702 11,219,162 | ....... 11,219,162 622,573 0 0 XXX
4499999. Subtotal - Unaffiliated. o 35,188,495 | ... 23,536,969 | ....... 23,536,969 | ..... 6,652,192 | .ovivriinnnad 0 ]...8532,009 | ..o 0 XXX
4599999. Subtotal - Affiliated o] 59,155,841 | ... 251,235,008 | ... 251,235,008 | ..(25,963,083) 0 ([ 0 XXX
4899999, TOAIS ... vuvevreresesersetserseiseese e eesest bbbt bbb bbb R HeEseLE RS R bbb E bbbttt | eniienes 94,344,336 | ....... 274,771,977 | ..... 274,771,977 | ..(19,310,891) | ...cvvvrrrcrnnns 0| ...8,532,099 | ...ccorrrrrrrnan 0 XXX
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Statement as of December 31, 2016 of the Medical Mutual of Ohio

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 1"
3 4
Date
Originally Type and Actual Cost at Additional Investment 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

000000 00 0 |Foundation Medical Partners Ill, LP....................... Rowayton .| Flare Capital Partners ... | 07/14/2008. L O URUUUROTI IO 100,000 8.534

000000 00 O |Flare Capital Partners I, LP Rowayton .. | Flare Capital Partners . [12/20/2013. I TR O 905,000 5.714

000000 00 0 |JumpStart Next Fund, LLC Cleveland.........ocereernineeeeenes . | INF Management, LLC 01/15/2015. LI IR RORORPOTOTEN IO 166,666 8.000

000000 00 0 [MCM Capital Partners 1, LP........c.ovuieririiniiieiseiieissisesessssissssse s sesessesssssassessnssans Cleveland... . | MCM Capital Partners 11, LLC........ccovuuerrireierinriniiesnisesessssiesssssssssnsenns 09/25/2015. L ORI BV 216,718 3.100

000000 00 0 |Strategic Value Investors, LP.. Beachwood.... . | Strategic Value Bank Partners, LLC 11/24/2015. R [ OURNRTT [SURN 1,500,000 3.400

000000 00 0 [Akron Bioinvestment FUNG [, LLC...........cooeuiiieiiiiieiccieiceecseee ettt nae Akron . | Akron Bioinvestment FUN..............ccoeveieiriiicieeeeceieee e 03/31/2016. L 250,000 | ..ovvererreieeeeeeeereias

000000 00 0 | Citymark Capital FUNA I, LP........oiiiiiiiiisii st Cleveland........oooviiiiisses Citymark Capital GP, LLC.. 09/23/2016. 1 40,000 .5,614 5.000
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated.... 290,000 | ....... 2,893,998 | ... 0 XXX
Surplus Debentures - Unaffiliated

000000 00 0 |COSE Health and Wellness Trust. |08/15/2016. ‘ .................. . ....4,500,000
2399999. Total - SUMPIUS DEDENUIES = UNGITIIALE. .. ... eieuriseieiesisisiis itttk EEeeE 1A E AL e0E LAt ....4,500,000 XXX
Any Other Class of Assets - Unaffiliated

000000 00 0 |Employee Benefit Trust N e 1,539,358
4299999. Total - Any Other Class Of ASSES = UNGIfIBEA. ...ttt ettt s et eeteeses s e 8 ee b0 sttt 0. 1,539,358 | oo 0 XXX
4499999, SUDLOAL = UNGFFIIBIEA. ...ttt E e o8 seEs foLEeEEeEEoEEoEESEE R E oL L EE oL L EEE 0 E oL EEEf£EEEEfeEEEEE oL EoEE R e E bR eEfSEEeEE o0 foLEfeEfoEEoEEE LR oL E£EE R eEE LR eE SR L E LR L8 E SR f LR EE LRt | e enienrresenened 4,790,000 | ..o 4,433,356 | oo 0 XXX
4899999, TOAIS.........vvveeriieeseiieti ettt s bbb bR s b bR bR h bR £ bR b b E b e bbbt b et ee L4iehetsee s Rt Eee b e e b e e s b L E L e E e R b b e E LS h bR R AR bt b etheRte HebLEebaee e E e e e s E L oL e R E b LR R s R R R oAb RS R 1 b b e h bbbttt | Shenienier e nsienaa 4,790,000 | ...oovvrvrrereine 4,433,356 | oo 0 XXX
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Statement as of December 31, 2016 of the Medical Mutual of Ohio

SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested
5 6 7

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| ~ Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally Dispoal | Encumbrances, Increase (Amortization) | Impairment | Interest and B/A.C.V. Change in Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) B./ACV on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 O |MCM Capital Partners Il LP... Cleveland .... |OH. | MCM Capital Partners I, LLC| 09/25/2015. | 06/30/2016. | . 66,431 0 66,431 0
000000 00 O |Foundation Medical Partners Il, LP..........cccccooviiereiniinrinns Rowayton..........ccoceveee CT.. | Flare Capital Partners........... 10/24/2005. | 12/27/2016. 0 | e | e 465,388 0
000000 00 O |Foundation Medical Partners Ill, LP.........cccccovvninrincennnnns Rowayton........c.cccceeeee CT.. | Flare Capital Partners........... 07/14/2008. | 11/02/2016. 0 264,569 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated. 0 0 0 ...796,388 0
Any Other Class of Assets - Unaffiliated
000000 00 0 |Employee Benefit Trust............ Cleveland | OH. | Participant Withdrawals......... 07/01/2004. | 12/31/2016. | ......... 1,080,490 (] IR P 1,080,490 | .....1,080,490 (242,115) (242,115)
4299999. Total - Any Other Class of Assets - Unaffiliated s . 1,080,490 0 0 0. 1,080,490 | .....1,080,490 (242,115) (242,115)
4499999, SUDOLAL = UNBFAIIIEA. ... veeireeri etttk eEE £ Rkt | nnien 1,876,878 . 0 0 [ 1,876,878 | .....1,876,878 (242,115) (242,115)
4899999, TOAIS........vvveeveiesia it eseesse s es bbbt s bbb s bR h e eebieeR RS e ettt | eniiiens 1,876,878 | ..ovvvrrirnnnd (01 (V1 I 0 0 0 0 e 1,876,878 | ... 1,876,878 | ...cooorvrrrrrrnnc (V] I (242,115) (242,115)




Statement as of December 31, 2016 of the Medical Mutual of Ohio

SCHEDULE D - PART 1

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

0L3

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
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
912828  HA 1 |US TREASURY NOTES.......ccooimmmrimrirmnrirnrissnsssessssssssssssssssssssssssssssssnnss | seeees o] ...2,079,453 |...102.453 ..2,049,060 2,000,000 | .... 2,006,107 (9,470) | oo | e | e 4750 |...... 4.248 |FA...... 35,883 .95,000 | 11/13/2007. | 08/15/2017.
912828  HZ 6 |US TREASURY NOTES........coooiiiiiiiiiiiriiieneissseiseseiseneissseisessssesssseseiienes | e e . 987,500 |...103.902 | .... ..1,039,020 1,000,000 | ... 997,965 1416 | oo | v | e 3.875 |...... 4.029 [MN...... 5,031 | ..........38,750 | 06/11/2008. | 05/15/2018.
912828 D2 3 |US TREASURY NOTES.......ccvuirierrinrieniinirsiessssssiessssisssesssssssssssssessssses | seveees JORN [FSURUPTORURURN IUPPORORORON I ESUPORRON 9,946,094 |...100.781 | ............ 10,078,100 | ....ccoouee 10,000,000 | ............. 9,974,321 | oo | s 10,721 [ oo [ e [ 1.625 |...... 1.738 |AO...... | v 27,832 | e 162,500 | 04/29/2014. | 04/30/2019.
912828  J2 7 |US TREASURY NOTES.......coourrremmmerrmnessnnessssssssssssssssssssssssssssssssssssssnnes | soeeee ] 992,656 |..... 97.328 .1,000,000 | ... 993,806 (SIS T R [T PO 2.000 |...... 2.083 |FA....... .20,000 | 05/01/2015. | 02/15/2025.
912828 QN 3 |US TREASURY NOTES.......cooomiiiiriiiiriiniseisesiieseieeseisssseisssessesssssssisenes | s e . ..938,852 |...105.379 | .... ...870,000 | ... 923,818 [ ..o | e (11,787) [ oo | e | e 3125 |...... 1.652 |MN...... e 27,188 | 09/21/2015. | 05/15/2021.
912828  RR 3 |US TREASURY NOTES.......ooomrrimmeirmmesmnnessssssssssssssssssssssssssssssssssssssnnss | soeees [P USROS 3,013,359 |...100.277 | ....ccooeouce 3,008,310 | .ooocoovenene. 3,000,000 | ....coo..c.. 3,006,894 (1,338) | oo | e | e 2.000 |...... 1.950 [MN......| cooeeeeen 7,790 | o 60,000 |12/22/2011. | 11/15/2021.
912828  RT 9 |US TREASURY NOTES.......cooooiiiiiiiiiiriiieniiseneiseseieseissssessessssesessesssienes | ceeies e ...2,994,375 |...100.363 ..3,010,890 | ..... .3,000,000 | .... 2,998,395 823 [ e [ e [ e 1.375 |...... 1.403 [MN...... 41,250 | 12/22/2011. | 11/30/2018.
912828  SY 7 |US TREASURY NOTES.......cccoomimiiirriiiiininsieniesesesississssiesssssssesssninns | sovenes e . ..1,999,609 |...100.008 | ... ..2,000,160 | ..... .2,000,000 | ...coocveeee 1,999,860 250 | s [ e [ 0.625 |...... 0.642 | MN...... . .12,500 | 04/06/2016. | 05/31/2017.
912828 TM 2 |US TREASURY NOTES.......cooooiiiiiiiiiiiriiieniiseeeieseieeseissesessesssssesessesssienes | e U0 [FURRRPRORURN DU B IS 1,998,516 |..... 99.922 | ..coovvv 1,998,440 | ...cccooeeuve 2,000,000 | ...coceeen. 1,999,295 T80 | o [ e [ e 0.625 |...... 0.679 [FA.....| oo 4247 | 6,250 | 04/08/2016. | 08/31/2017.
912828  UA 6 |US TREASURY NOTES......cc.ccooiimiiiiiiiiniinnissiceiciseiss s | e e ..1,997,266 |..... 99.766 ..1,995,320 | ..... .2,000,000 | ....cccoouce 1,998,480 1,214 | s | e ! 0.625 |...... 0.709 |MN...... .12,500 | 04/08/2016. | 11/30/2017.
912828  VF 4 |US TREASURY NOTES.......cooommrrmmmeiinnessnnessnnsssnssssnssssssssssssssssssssssssnnes | soeees ] . ..2,974,570 |..... 99.367 | .... .2,981,010 | ..... .3,000,000 | .... 2,987,275 3,609 | .o [ e [ 1.375 ... 1.503 |MN...... coenee41,250 | 05/30/2013. | 05/31/2020.
912828  WJ 5 |US TREASURY NOTES........coooiiiiiriiiiriiieneiseeiiseseiseneisssseisesssssessssesssienes | e [P0 [FURTRON IO L [ 999,063 |...101.496 | .............. 1,014,960 | ...coovvennee 1,000,000 | ... 999,277 88 | .o | e | e 2500 |...... 2511 [MN....| 3,246 | e 25,000 |07/11/2014. | 05/15/2024.
912828  SM 3 JUS TREASURY NOTES.......cccoomimiiiiniiiiiiiiniisiiissisnssssssssisssissssssssssensssness | weenes [ IO IO 1 I 3,008,555 |...100.124 3,003,720 3,000,000 ...3,001,986 (6,569) [ ..oovvovninninniis | e | s 1.000 |...... 0.729 |MS......| o0 7,665 | oo 30,000 | 03/10/2016. | 03/31/2017.
0199999. U.S. Government - Issuer Obligations.............c..coriuiriiisriiioriiississsi s 33,929,868 XXX ....34,069,067 ...33,870,000 133,887,479 | oo 0 (9,570) 0 0 XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
38379W  5E 8 | GNMAREMIC TRSUT 2016-62 LA..........ccooooiriiinienniinnesssesseisnesnieins | o e ...4,748,723 |...100.204 LA5T1.273 | .. 4,561,967 | ............. 4,736,030 | .covooevneiinnis | s (12,691) [ oo | e | e 3.000 07/25/2016. | 09/20/2045.
38376P TP 5 | GNMA REMIC TRUST 2009-125 PB.........oooomiiireiereeireeiesesisesssieessisssiienes | cereees ] . ...2,333,825 |...102.055 | ... .2,335,799 | ..... 2,288,764 | ... 2,293,547 (4,735) | oo | e | e 4.500 04/23/2010. | 02/20/2037.
38376W 28 3 | GNMAREMIC TRUST 2010-34 GC......cooovrverriiirrisrrisnsissecsneiisnsiisnniens | coneies e | 145,795 |..100.097 | ......ccooevvene. 141,874 | oo 141,737 | ... 141,797 (G227 OO RPN P 4.500 03/23/2010. | 11/20/2036.
38375G 2G5 | GNMA REMIC TRUST 2012-102 DN......ccoovvmumrriimeeirenieceieeneeieeesesseseesenens | e e ...2,384,666 |..... 96.950 .2,313,018 | ..... 2,385,785 | ... 2,385,159 LIS 20 TR SRR DO 1.500 08/27/2012. | 09/20/2040.
38378E  JV 6 | GNMAREMIC TRUST 2012-65 MJ.......coomriirrincincsseecsnsnesnniies | coneies o] ..2,933,581 |..... 99.905 ..2,830,831 | ..... 2,833,522 | .... 2,900,715 692 [ ..o [ e [ e 2.500 08/15/2012. | 07/20/2039.
38375G  DJ 7 |GNMA REMIC TRUST 2012-73 NK.....ccooooomrriirrrireiienenieceeieceiisseseesesiesnnes | e ...1,188,412 |...101.943 .1,154,844 1,132,833 (15,214) [ oo | e | e 3.000 08/09/2012. | 08/20/2040.
38379X KD 1 | GNMAREMIC TRUST 2016-83 AP 7,118,288 |...100.665 .6,875,562 | . 6,830,141 (18,972) ....3.000 07/28/2016. | 10/20/2045.
38379X Q9 4 | GNMA REMIC TRUST 2016-90 MA........oocoimvirimmiisniiisnsissssisssissniesssiesnniees | coneees e 10,241,102 |...100.994 19,918,272 | ..... 19,820,655 .10,213,687 ) TR RPN PRI 3.000 08/09/2016. | 10/20/2045.
0299999. U.S. Government - Residential Mortgage-Backed Securities s 31,094,392 XXX ...30,141,473 30,927,242 ) 0 0 XXX XXX XXX
0599999. Total - U.S. Government 65,024,260 XXX ....64,210,540 64,814,721 ) 0 0 XXX XXX XXX
All Other Gover ts - Issuer Obligation
46513C TF 3 | STATE OF ISRAEL ...3,000,000 |...100.000 ..3,000,000 3,000,000 | ..cc0eeerr.3,000,000 | oo [ e [ | | 2113 |..... 2.037 |JD....... .35,785 | 03/31/2016. | 04/01/2019.

46513G 4V 6 | STATE OF ISRAEL 1,000,000 |...100.000 ..1,000,000 11,000,000 | ..ooereerrs 1,000,000 [ oo | e | e | e | 2.313 |...... 1.691 | JD....... .18,488 | 05/05/2014. | 05/01/2017.
0699999. All Other Governments - Issuer Obligation o] ...4,000,000 XXX ..4,000,000 4,000,000 | .. ..4,000,000 | .o 0 0 0 0 XXX XXX XXX v 04,273 XXX XXX
1099999.  Total - All Other GOVEIMMENES. .. ...evuuivrisieerssssstesesssssssessss s s st en s sesentennsnns | anssensnsans 4,000,000 XXX | s 4,000,000 | ....correres 4,000,000 | .....co...... 4,000,000 | ..ooooriiririniinins 0 0 0 0 XXX XXX XXX | oo 347 | s 54,273 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligation

23223P  DH 7 | CUYAHOGA COUNTY OHIO.....coiiiiinriieiineirseeiseisesiesisessessssssssssessnesens | seveons e | 1FE| oo 2,467,460 |..107.058 | .....co..c... 2,141,160 | .coovvernen. 2,000,000 | ..oovrenne. 2,152,266 | ...oovvvrcrierneiinns | i (78,310 [ .oovvvrerrerceins [ crverieeirneiiseines [ e 5.000 |...... 0.981 | Do | 8,333 | i 100,000 | 11/30/2012. | 12/01/2018.
662523 WY 1 |BOROUGH OF NORTH SLOPE ALASKA v | s [ {1 1FE| o 1,882,304 |...110.636 ..1,825,494 1,650,000 | ..o 1,786,043 | oo [ s (36,658) [ ...verereriererins | v | e 5126 |...... 2.642 |JD....... [ 1 I 84,579 | 04/25/2014. | 06/30/2020.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: ettt ensaes 4,349,764 XXX ..3,966,654 | ..... .3,650,000 | .. . O I (114,968) 0 0 XXX XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession . .. 4,349,764 XXX | s 3,966,654 | ...cooovrenns 3,650,000 | ..o 3,938,309 | .o 0. (114,968) 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

010056 ET 2 | AKRON OHIO INCOME TAX REVENUE et | s JOS ISR I 1FE| oo 1,116,461 |...101.687 | ......cc0..ce. 1,037,207 | coovvvire 1,020,000 | ...ccorenee 1,037,793 | oo | e (19,207) [ evonvereririreeens | cerrererveiseeeninee [ e 3.000 |...... 1.083 |JD.cove | crerrerenni2,550 | i 30,600 | 11/01/2012. | 12/01/2017.
30769Q AA 8 | FEDERAL AGRICULTURAL MORTGAGE CORP.........ccccouvuiriiremrrnenirerenienns | crves | [ TFE| oo 4,450,922 [..101.328 | .............. 4,306,440 | .............. 4,250,000 | ............. 4,258,786 | ....covovereriiririnins | e (28,349) | ... [ e [ e 5125 |..... 4427 |AO...... | ... 43,562 | ... 217,812 | 10/23/2009. | 04/19/2017.
31331K  3J 7 |FEDERAL FARM CREDIT BANKS 500,000 |...100.766 ....500,000 | ... 500,000 [ .ooovvrnrirrirneerienis | errreerierineieens | oreeseniesenenns | e | aeee 1.750 |...... 1.750 |JD....... ..8,750 | 12/09/2011. | 12/19/2018.
3133EC  RD 8 |FEDERAL FARM CREDIT BANKS, . o] . ...1,000,000 .1,000,000 | ...covveneee 1,000,000 [ ..ovouveerieerienins | e | e | e | e 1.450 |...... 1.450 |JD....... ceerenn. 14,500 | 06/07/2013. | 06/06/2019.
3133EC  RH 9 |FEDERAL FARM CREDIT BANKS, TSROSO BOTOPON [P0 ISR I L [ 2,019,160 |.....99.959 | ..............1,999,180 | ..cccooeven. 2,000,000 | ... 2,014,880 (2,122) [ oo | e | e 2450 |...... 2.325 | Do | 3,403 | e 49,000 | 12/16/2014. | 06/06/2023.
3133EC YV 0 |FEDERAL FARM CREDIT BANKS, SO S T RTOTORTTSTRTRRTRPTEN IO [P0 OO IV L [P 1,008,990 |...101.457 | .....cccoo..e. 1,014,570 | oo 1,000,000 | ..cooovvrenee 1,005,034 (1,287) | oo | e | e 2.625 |..... 2481 |MS......| oo 8167 | 26,250 | 11/05/2013. | 09/09/2020.
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Statement as of December 31, 2016 of the Medical Mutual of Ohio

SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

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

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
3133EF  3E 5 |FEDERAL FARM CREDIT BANKS.........cooiiimiriiiiriiiinniiieneiseseinseiissnsiisssniins | cevins | oo | e 2| R 4,992,500 |..... 97.535 | ..ooorvienn 4,876,750 | oo 5,000,000 | ....ccceee.n: 4,993,202 (072 RO IVOTORTORTROTOR DOV 2.050 |...... 2.073 |AO...... 04/19/2016. | 04/18/2023.
3133EF  4A 2 |FEDERAL FARM CREDIT BANKS. .10,000,000 |..... 98.750 ...10,000,000 | ........... 10,000,000 [ ...oocvvevrienniiinns | e [ e [ | e 1.920 |...... 1.920 |AO...... 04/12/2016. | 04/19/2022.
3133EF CN 5 |FEDERAL FARM CREDIT BANKS. . 999,500 |..... 99.860 1,000,000 999,717 LG OO UPORTORTURPOON DO 1.100 |...... 1.117 |MS...... 09/10/2015. | 09/04/2018.
3133EF X8 5 | FEDERAL FARM CREDIT BANKS.........coostriimriimirinnriensissssisssssnssssnennins | eevnee | oo | ovvenvirens | coveerines L} [ 1,007,040 |..... 97.509 | .coovvrins 975,090 | .coovvviree 1,000,000 | ...cccovvveee 1,006,165 ((165) ) [ OROTR ORSTORRTOION PPN 1.530 |...... 1.396 [AO...... 04/18/2016. | 10/05/2021.
3133EG D2 8 |FEDERAL FARM CREDIT BANKS........cccovturrimireriereeereniseessessessensneennes | vevenee | on | eeveneinnes 2] | 4,874,900 |..... 96.017 .4,800,850 | ..... .5,000,000 | ............. 4,876,658 L T RSOOSR IO 1.700 |...... 2.152 |MN...... 11/29/2016. | 11/01/2022.
3133EG  H9 9 [FEDERAL FARM CREDIT BANKS 2].. 2,943,000 |..... 96.713 ..2,901,390 | ..... .3,000,000 | .... 2,943,698 698 | oo [ e [ 2.140 |...... 2.403 |MN...... 11/22/2016. | 11/21/2024.
3133EG L2 9 |FEDERAL FARM CREDIT BANKS........cccovvimrimirnerierineeneninsessesnensensseennns | vevenee [ oo | eevenennns L T 4,946,200 |..... 98.646 | .............. 4,932,300 | oo 5,000,000 | ....c....c.. 4,946,518 318 | e [ e | 2.550 |...... 2701 [JD....... 1212/2016. | 12/02/2024.
3133EG XA 8 |FEDERAL FARM CREDIT BANKS 2].. 9,977,000 |..... 95.453 ..9,545,300 ...10,000,000 ..9,977,751 751 | oo [ e [ e 1.730 |...... 1.769 |JJ....... 10/14/2016. | 01/04/2023.
3133EG  ZA 6 |FEDERAL FARM CREDIT BANKS........ccoomiiririrrinnniensisssissssissssssssnssnnnnes | covvees | o [ eeveneeenen 2 1,994,300 |..... 96.110 ..1,922,200 2,000,000 | .. ...1,994,434 134 | e [ [ 1.860 |...... 1.904 |AO...... 10/28/2016. | 10/20/2023.
31331 AW 3 | FEDERAL FARM CREDIT BANKS.......coooiriririnerierineenenississrsensesiseesssens | eonneen |0 | overivenins | cveverneens 1] 2,013,320 |..105.613 | ....c....cec. 2,112,260 | .coooeveeene. 2,000,000 | ....co...c.. 2,003,436 (1,603) [ ..o | e | e 4150 |...... 4.060 [JJ....... 01/29/2010. | 01/07/2019.
31331X  FD 9 |FEDERAL FARM CREDIT BANKS ...2,106,300 |...100.000 ..2,000,000 | ..... .2,000,000 ) [ e | e [ 4.950 |...... 4.219 | JJ....... 03/24/2008. | 01/03/2017.
31331Y HQ 6 |FEDERAL FARM CREDIT BANKS . ...3,187,492 |...103.280 ..3,098,400 | ..... .3,000,000 )| [T PSR N 4625 |.... 3.450 | JD....... 12/31/2014. | 12/15/2017.
31331X LG 5 |FEDERAL FARM CREDIT BANKS.........ccccooviimririmmerinnreiinreineneseneessnennnenes | cenee | o [ eevveneins | evoveneen | e 2,156,360 |...100.177 | .........c.... 2,003,540 | .coooorenenn. 2,000,000 ) [ ceveeeerieeneenes [ e | 4875 |.... 3.698 [JJ....... 05/08/2009. | 01/17/2017.
31331X S5 2 |FEDERAL FARM CREDIT BANKS........coommiriimirrienrienriessissssssssessessssnennes | ceveees ..1,124,240 |...102.686 ..1,026,860 .1,000,000 ) 5.550 |...... 3.791 |FA....... 04/15/2009. | 08/01/2017.
3133X0  PF 0 |FEDERAL HOME LOAN BANKS........ccoooiiiiiiniiireiiseceiseseieseissseieeseienees | cereees . ...3,264,360 |...106.615 ..3,198,450 | ... .3,000,000 | .. )| SRR SSORTORTORTON PR 5.375 |...... 4.325 |FA...... 01/29/2008. | 08/15/2018.
3133XJ W2 0 |FEDERAL HOME LOAN BANKS..........occomiiiniiniricrinninninnissiscsisnisssinnninns | veveens [ on | evveveiiens [ evvveinen ] | i 2,068,280 |...100.829 | .............. 2,016,580 | .ooooooreeene. 2,000,000 | ...ccooonee. 2,001,772 (8,932) [ ..o | e | s 5125 |..... 4659 |MS......| oo 31,604 | ........ 102,500 | 02/20/2008. | 03/10/2017.
3133XK QX 6 | FEDERAL HOME LOAN BANKS.........cooovviiriiriniinnecescssissie s | e ...2,887,407 |...101.570 ..2,945,530 2,900,000 | ... 2,899,423 LI ORSROROROUS FUOR IO 4875 | ... 4.929 [MN...... 17,279 12/17/2007. | 05/17/2017.
3134G3 UM 3 | FEDERAL HOME LOAN MORTGAGE CORP..........ccoocveirrieriiireiienesiseneiienes | e ...1,000,000 |...101.289 ..1,012,890 1,000,000 | ..cccovvennee 1,000,000 [ .ooovvererirrniiriens | cereeieeeeiseniieenes [ eevieeeeieeneinenes | e | e 2.000 |...... 2.000 [JJ....... 8,389 | ..o 20,000 |01/05/2012. | 07/30/2019.
3134G3 M4 9 | FEDERAL HOME LOAN MORTGAGE CORP..........cccoovvvmiriiiinriineiienniissnii [ o 1,000,000 |...100.005 | .............. 1,000,050 | ...ccooooouee 1,000,000 | ...cccooeuuee 1,000,000 [ ..o | e [ e | s | e 1.500 |...... 1.500 |MS...... 09/12/2012. | 09/26/2019.
3134G4 4D 7 |FEDERAL HOME LOAN MORTGAGE CORP.........ccoooueimieiereeineeienenieneinnes | s 2,379,125 | ... 96.414 .2,410,350 | ... .2,500,000 ..2,421,513 19,068 | ..o | e [ e 1.500 |...... 2.350 [MN...... 09/29/2014. | 11/20/2020.
3137EA  BA 6 | FEDERAL HOME LOAN MORTGAGE CORP.........ccccoverimriiriniiceninnirenieniins [ v | on | corveniiens | cvneenendd | i 2,145,529 |...103.624 .2,072,480 | ..... .2,000,000 ...2,015,586 (17,057) [ oocveeviriinniens [ e [ e 5125 |..... 4.212 |MN...... 01/25/2008. | 11/17/2017.
3137EA  CA 5 |FEDERAL HOME LOAN MORTGAGE CORP... ...105.344 1,000,000 999,662 142 | e [ [ 3.750 10/23/2009. | 03/27/2019.
3137EA DB 2 | FEDERAL HOME LOAN MORTGAGE CORP. ...101.641 .1,000,000 996,895 573 2375 01/12/2012. | 01/13/2022.
3137EA DL 0 |FEDERAL HOME LOAN MORTGAGE CORP... ...100.097 1,000,000 999,850 200 | oo | e | e 1.000 08/19/2014. | 09/29/2017.
3137EA DM 8 | FEDERAL HOME LOAN MORTGAGE CORP.........cccocommmvimemiirmvirecerrsnneiiienes | oveeee | v | cervvveeens [ eevviveeenT | 4,809,800 | ... 99.415 .4,970,750 | ..... .5,000,000 34,551 1.250 04/22/2014. | 10/02/2019.
3137EA DR 7 | FEDERAL HOME LOAN MORTGAGE CORP........ccccovmrimiriiriniinerrenisrennnins [eoven | oo | cevniveine | cverivenen | 4,653,696 | ... 99.225 ..4,961,250 .5,000,000 50,947 1375 08/16/2013. | 05/01/2020.
3137EA DV 8 |FEDERAL HOME LOAN MORTGAGE CORP... ...100.017 ..1,000,170 1,000,000 | ..ccc0veeee 1,000,000 | oo [ e | o | e [ 0.750 06/26/2015. | 07/14/2017.
3130A0 XD 7 |FEDERAL HOME LOAN BANKS. ...101.558 ..5,484,132 5,400,000 A6 [ s [ e [ 2.375 04/09/2014. | 03/12/2021.
3130A4 CH 3 |FEDERAL HOME LOAN BANKS........cccoovimiiiiniinniinnissnissnissniissniinnnens | conee | o [ eevvennins | e | 1,509,870 . 98.081 .1,500,000 [(CH V2 SRR ORI PO 2.375 04/16/2015. | 03/14/2025.
3130A6 AP 2 |FEDERAL HOME LOAN BANKS. 100.581 3,500,000 (6,572) 2.250 09/29/2015. | 09/09/2022.
3130A7 CV 5 |FEDERAL HOME LOAN BANKS..........coccovmrimirierinrinieiinnissisenienisenisssisnines | envee | oo | vevivernnne oo | 1,989,600 | ... 98.106 2,000,000 1,506 [ oo | e | s 1.375 05/20/2016. | 02/18/2021.
3130A8  5X 7 |FEDERAL HOME LOAN BANKS........cccooviirimririinneisncessnissneessnesssneisnnens | cevenen | o [ eevvennins | evevennens | 1,014,010 95.097 .1,000,000 (365) 2125 09/21/2016. | 06/12/2026.
3130A8 HK 2 |FEDERAL HOME LOAN BANKS...........cccccoviiniiiniiniiniiiniissivcsienissiinsisniens | cenies | oo | eeviverinene [ e | 1,007,500 | ... 93.881 1,000,000 (B88) [ coveveerernrrirenes [ e | e 1.750 07/25/2016. | 06/14/2024.
3130A8 XY 4 |FEDERAL HOME LOAN BANKS........ccccooiiiriinniinniisnnissnissnissniissniinsnens | conei | o [ eevveneins | evvvsnnens | 10000000022..2,003,000 | ... 91.777 .2,000,000 2,002,908 (5772 1 RO OO OO 1.875 . 08/30/2016. | 09/11/2026.
313370 E3 8 | FEDERAL HOME LOAN BANKS. . ...105.577 ....500,000 500,000 [ .oouvvererirrmririens | cererireeniinenninenes | eevieeneineneinenes | e | e 3.375 |...... 3.375 |JD....... ....891 07/19/2010. | 06/12/2020.
313370  US 5 | FEDERAL HOME LOAN BANKS........ccooisiiiiiniiririerinrinississiiieninsesnssinnies | vvnnes | e | everivenins | vevirenens L [ 2,084,688 |..104.398 | .............. 2,087,960 | ..ocoovnven. 2,000,000 2,053,831 | oo | i (13,863) [ .oovvvrerrerrrins [ crvverinriirenieninns [ e 2.875 ... 2114 |IMS.....| v 17,569 09/29/2014. | 09/11/2020.
313371  4H 6 | FEDERAL HOME LOAN BANKS..........cooiiiiiiiiciiieneieseeisseeesceseseissnesiens | s 998,500 |...104.125 1,000,000 | ... 999,444 L7 RO USRI DR 3.000 |...... 3.018 |MS...... 8,583 09/16/2010. | 03/18/2020.
313373 UU 4 | FEDERAL HOME LOAN BANKS........cccovviiiiniisciieniissssiseiesiesiienins [ e . ..4,226,920 |...102.233 N 4,000,000 | ............. 4,068,881 | ....coovrvrirriieis [ s (A7,072) [ oocvoeveiiriens [ e [ e 2.750 |...... 1.533 |JD....... 7,028 07/30/2013. | 06/08/2018.
313378  JP 7 |FEDERALHOME LOAN BANKS..........coovviiiiriiinniinniisnsisssisssiisssiisnniinnns | e [ on | convveiinnns [ cevviinnns ] 2,574,166 |..101.789 | ............. 2,524,367 | ..occcoveeene. 2,480,000 2,555,073 | ..o [ e (15,243) | ..o | e | o 2375 |... 1.701 |MS...... 09/29/2015. | 09/10/2021.
313379 DT 3 |FEDERAL HOME LOAN BANKS..........cooriiiimiiiiririsnneieeneiseneiseneiseneennneinene | woveeee | oo | cenevrnenns [ erevoneeenT | i 986,620 |...100.228 ..1,002,280 1,000,000 995,925 2,785 | oo [ e [ 1.250 |...... 1.538 |JD....... .12,500 | 08/06/2013. | 06/08/2018.
313381 YT 6 |FEDERALHOME LOAN BANKS...........coooviiriiinriinnissnissnississsissniinns | s 2]. 1,978,830 |..... 99.138 ..2,081,898 2,100,000 2,037,960 | ...ooverrienriiinnis | i 19,063 | .ovovrveciiens | e [ 1420 |...... 2416 |FA..... .29,820 | 10/25/2013. | 02/06/2020.
3133XL  F8 1 |FEDERAL HOME LOAN BANKS.........cccovoiiririeiiineinniseneissneisssesssnesnnnens | cevenen | o [ eeveenenins | oo 1] 2,144,800 |...102.116 | .............. 2,042,320 | oo 2,000,000 | .... 2,008,531 | ..o | e (18,783) [ .o | e | e 5625 |..... 4633 [JD.cccco. | v 8,875 | 112,500 | 06/04/2008. | 06/09/2017.
3133XM  CL 3 | FEDERAL HOME LOAN BANKS.........cocoveiiriiiininiisciiienissisnsissisesinnienns | eevies | oo | eeeniiinnns | v L [ 1,034,040 |..102.737 | ..ccccevvuuee 1,027,370 | ..coovvvvanee 1,000,000 | ....cccooeeee 1,003,002 (4,209) [ ..o | e | s 4875 |.... 4427 |MS......| 015,302 | e 48,750 | 04/29/2008. | 09/08/2017.
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3133XP CT 9 | FEDERAL HOME LOAN BANKS..........ooiiiirriiiriinciiseseineseiseseiseseiseseienns | e [P0 IFURRTPON IO 1] e 5,505,206 |...103.896 | .............. 5,818,176 | .ooccovvevene. 5,600,000 8,117 | oo [ e | e 4250 |...... 4377 (MS..oo. | v 74,044 | ........ 238,000 | 12/31/2014. | 03/09/2018.
3134G3 B5 8 | FEDERAL HOME LOAN MORTGAGE CORP....... s | s . 2]... 1,000,000 |..... 99.616 1,000,000 | ...cc0eeece 1,000,000 | oo s | e | e [ 1.150 |...... 1.150 |FA....... 07/27/2012. | 08/22/2018.
3134G3 B9 0 | FEDERAL HOME LOAN MORTGAGE CORP....... SRR IO . 2].. 1,000,000 |...100.082 1,000,000 | ...oevvreeee 1,000,000 | oo [ e | e | e [ e 0.875 |..... 0.875 |FA...... 07/27/2012. | 08/15/2017.
3134G3  ZH 6 |FEDERAL HOME LOAN MORTGAGE CORRP....... et | s . 2] 1 1,002,470 |...100.132 1,000,000 | .............1,000,000 [ ...ooovoiireiiniiirinns | oo [ | v [ 1.000 |...... 1.000 | JdJ....... 07/27/2012. | 07/25/2017.
313590M 4D 2 | FEDERAL NATIONAL MORTGAGE ASSOC [SSSTRRRRRIOT OO ] ...1,019,931 |...100.485 1,000,000 (2,626) [ ..oocevnreerierins | e | s 5.000 |...... 4727 |FA...... 05/27/2008. | 02/13/2017.
313560 E5 8 | FEDERAL NATIONAL MORTGAGE ASSOC.........coocverreiririinsiiiereieneiienies | e e . 995,800 |..... 99.877 1,000,000 | ... 997,377 1431 [ e v | e 1125 | ... 1.273 |AO...... e 11,250 | 11/24/2015. | 10/19/2018.
313560 K3 6 | FEDERAL NATIONAL MORTGAGE ASSOC [SSSTRSTORRTURRIRRIOT OO [P (USROS DU I ISV 1,538,200 |..... 94.569 1,500,000 | .....ccco.ee. 1,536,984 (1,216) | oo | e | e 2125 |..... 1.836 |AO..... | .oc...5,932 | o 15,760 | 09/14/2016. | 04/24/2026.
3135G0 K6 9 | FEDERAL NATIONAL MORTGAGE ASSOC [SSSTRRRIOT IUTOON ] ..996,580 |..... 97.167 1,000,000 | ... 996,722 142 | e [ s [ 1.250 |...... 1.328 |MN...... 10/21/2016. | 05/06/2021.
3135G0 PP 2 |FEDERAL NATIONAL MORTGAGE ASSOC.........ccovrmeiirrirnirriersssisesssssssinnes | veveees e . ..999,360 |...100.088 | .... .1,000,000 | ... 999,820 247 | e [ e [ e 1.000 |...... 1.025 |MS...... . .10,000 | 02/18/2015. | 09/20/2017.
313560 PQ 0 |FEDERAL NATIONAL MORTGAGE ASSOC et | s o e 2,000,000 |...100.014 | .............. 2,000,280 | oo 2,000,000 | ....cccee.n. 2,000,000 | ..eeveoevireriiirnies [ e | e | e | e 0.875 |..... 0.875 [AO...... | s 3,160 | e 17,500 | 10/22/2014. | 10/26/2017.
313560 Q2 2 | FEDERAL NATIONAL MORTGAGE ASSOC.........coocverreimrrieriiseseisseiiennes | e e ..1,002,000 |..... 91.873 1,000,000 ...1,001,952 (48) | covvveervieriees | e [ 1.875 |...... 1.853 |MS...... 09/27/2016. | 09/24/2026.
3135G0 ZR 7 |FEDERAL NATIONAL MORTGAGE ASSOC e | s e . .10,668,900 |...100.968 ...10,000,000 | .. 10,627,522 | . [ e (CAICY4) ORI DN IO 2625 |.... 1.748 |MS...... 06/15/2016. | 09/06/2024.
3136G1 BL 2 | FEDERAL NATIONAL MORTGAGE ASSOC.........ccoovememieiereriieeiiieseisesesiennes | e [P0 [FURTRON IO (R [ 1,008,260 |..... 98.709 | ... 987,090 | oo 1,000,000 | ..ccovvennee 1,006,247 (1,688) | ..o | e | oo 1.625 |...... 1.445 |JJ....... 10/21/2015. | 07/30/2020.
31398A DM 1 |FEDERAL NATIONAL MORTGAGE ASSOC.........ccoimirmrrirernsisemsisisnssessnnes | coverns e ...7,235,703 |...102.050 | ..............7,143,500 | ..... .7,000,000 | ..o 7,013,724 | oo | e (29,884) [ ..o | e [ s 5.375 |..... 4.928 |UD....... 04/25/2008. | 06/12/2017.
442435 4Y 6 |HOUSTON TEXAS UTILITIES SYSTEM....... [STSTIURRRIIS PR e ...3,003,000 |...103.849 | ... 23,115,470 | ..... .3,000,000 | .. (B4B) [ coveoeevererrienns [ e | e 3228 |...... 3214 [MN..... 03/13/2014. | 05/15/2022.
46246K  J2 9 |IOWA FINANCE AUTHORITY REVENUE.........ocomiiviirrinriseniisesieneinsneis | e . 1,812,282 |..107.097 | ..ocoovvreene. 1,874,198 | ..cooovvvvanes 1,750,000 | ...ccovvveee 1,750,000 [ ..oeouiiiiciiciies | e | e | s [ 3.730 |...... 3.730 |FA.o| o 27,198 09/17/2013. | 08/01/2021.
469487 CN 0 | JACKSONVILLE FLORIDA SPECIAL REVENUE...........cccoooimmmiiiimniinniiinniiins | e . 2] 1FE 2,397,890 |...110.975 2,441,450 | ....... 2,200,000 | .... 2,200,000 | ..o [ e [ s | s | e 4.99 |...... 4.990 (AO...... 27,445 09/13/2013. | 10/01/2021.
613741 EX 1 |MONTGOMERY COUNTY VIRGINIA ECONOMIC DEVELOPMENT.........cccocoe. | vornnee e | e 1FE| 2,667,665 |...102.978 | ... L2,T44364 | ............. 2,665,000 | ... 2,666,449 (B97) [ coveoreveerviienes [ e | e 2.950 |...... 2.933 |JD....... 6,551 11/05/2013. | 06/01/2020.
677561 HA 3 | OHIO ST HOSPITAL FACILITY REVENUE........cccooiimiiiiniisniisniiisnssniiienns | s e | TFE| 1,080,930 |...100.000 | .............. 1,000,000 | ..cccoovvvnnee 1,000,000 | ...cccooeuuee 1,000,000 | ...ovvverriiinniiinns | v (G2 ) ORI DR IO 5.000 |...... 3737 | | e 25,000 08/11/2009. | 01/01/2017.
742651 DK 5 | PRIVATE EXPORT FUNDING CORPORATION..........ccocmviemiiinmeeieneeinniiens | wvenes [ v | coveviinnne | cevens 1FE 997,510 |...101.124 ..1,011,240 1,000,000 | ... 999,645 363 2.250 |..... 2.288 [JD....... .1,000 10/06/2010. | 12/15/2017.
842475 WF 8 | SOUTHERN CALIFORNIA PUBLIC POWER AUTHORITY......occovmriverinreninns | vervene | oo | evvveirerns | e 1FE ..2,421,560 |...102.056 ..2,041,120 2,000,000 | ...coornene 2,028,218 | ..o [ v (74,085) [ ..o | corrveierseieeinnines [ 6.930 |...... 3.096 |MN...... 04/19/2011. | 05/15/2017.
880591 ER 9 | TENNESSEE VALLEY AUTHORITY. ...5,093,550 |...102.301 ..5,115,050 .5,000,000 (9,123) | oo | e | e 2875 |.... 2.647 |MS...... 05/21/2015. | 09/15/2024.
914437  RA 8 |UNIVERSITY MASSACHSETTS BUILDING AUTHORITY. .. ...2,002,000 | ...100.080 ..2,001,600 .2,000,000 (G574 [T RO PP 2.108 |...... 2.088 |MN...... 05/21/2014. | 11/01/2019.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.... s | s 181,064,828 XXX v 178,877,432 .178,365,000 | .........178,890,676 | ........cccooouiannnnt 0 [ e (331,943) 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorltles of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31394R  ZY 8 | FHLMC REMIC SERIES 2769 LB.. 4 ..543,866 |...101.701 .545,615 536,490 | ... 538,072 (539) ......4.000 09/01/2009. | 03/15/2019.
31394W  FL 7 |FHLMC REMIC SERIES 2773 TB 4].. .489,926 |..101.883 | .............. 494,516 | .....cccco....un 485,376 | ... 486,317 (B15) | vevermrermerirneriens [ e [ e 4.000 08/26/2009. | 04/15/2019.
31394W YN 2 |FHLMC REMIC SERIES 2783 AY.. 4. .421,160 |...101.641 415,911 [CET4 ) ST ORI PR 4.000 04/23/2009. | 04/15/2019.
31394W  GS 1 |FHLMC REMIC SERIES 2784 HJ.. 4 ..695,550 |...102.280 695,211 (30) ......4.000 07/17/2009. | 04/15/2019.
31394Y F3 3 |FHLMC REMIC SERIES 2796 LB.. 4. .497,959 |...105.917 493,025 (222) | cevereererineinens [ s [ 4.500 05/20/2009. | 05/15/2024.
31395 MW 3 |FHLMC REMIC SERIES 2892 DB 4. 491,969 |...102.564 488,156 (320) | ceveveeeeririiens [ e [ 4.500 12/19/2008. | 11/15/2019.
313950 RE 3 |FHLMC REMIC SERIES 2977 AY.. 4 1,091,020 |...106.135 ...1,077,008 (35) oo 4.500 02/08/2010. | 05/15/2025.
3137GA LA 3 |FHLMC REMIC SERIES 3736 QB. . ] 452,519 |...100.769 . 457,209 T30 [ e [ e [ 4.000 02/14/2011. | 05/15/2037.
3137A2  TH 4 |FHLMC REMIC SERIES 3759 LW.........coovvviirriiriiirissnisssisscecsniessneins | ceneees ] ...2,806,738 |...101.768 2,817,745 | .... 2,816,433 2,041 | oo [ s [ e 4.000 01/19/2011. | 08/15/2036.
3137AE LS 2 |FHLMC REMIC SERIES 3910 JC.......coovuomriiireiireiiereeiecesiecesiesesissesiesenin | i 4] . ..1,954,611 | ... 99.228 | ... . 1,912,185 | .ccovv 1,935,086 (3,896) | ..ooeveveerirneriinn | e | e 2.000 09/19/2012. | 12/15/2037.
3137A)  6A 7 |FHLMC REMIC SERIES 3955 BA........ccevireiernieeiriisirssisissssssesssssseessenens | coveres [ 4 L 1,959,708 |...103.807 | ....ccccenn. 1,937,442 | ..o 1,866,388 | .....c.co.... 1,937,185 (1,151) [ o v s 3.500 12/14/2011. | 02/15/2041.
3137AJ  HW 7 |FHLMC REMIC SERIES 3960 YH.........ccooooiiiiiiniiinneiicneiesceieeceieceisssesenes | ceveees e ..2,030,372 | ..... 99.109 ..1,969,205 1,986,908 | .... 2,012,107 (B,438) | ..o | e | e 2.000 |...... 1.436 | MON... .39,738 | 09/20/2012. | 08/15/2040.
3137AP  BF 6 | FHLMC REMIC SERIES 4033 ED......ccooovmvvirrrirnniieneieseiessisssisseissssinns | e ] . ..3,476,445 |..100.612 | .... ..3,399,496 | ..... 3,378,817 | oo 3,435,845 | ....coovcieinienns | i (10,530) [ v.ovvveverrervnins [ v [ e 2.500 |...... 1.851 [MON... 84,470 | 07/22/2014. | 10/15/2036.
3137AS Q8 0 |FHLMC REMIC SERIES 4088 PA..........cccoooiimvimriineiineisneisssieesssesnesesns | covenas [P L) IO ] 2,225,059 |...100.645 | .............. 2,137,862 | ..ocooveeene. 2,124,161 | .... 2,210,411 6,055 | ..o [ e [ 3.000 |...... 2.160 |MON... 10/24/2012. | 12/15/2040.
3137AV. 28 5 |FHLMC REMIC SERIES 4122 PA.. ...3,998,496 |..... 95.981 3,812,184 | ... 3,971,811 ...3,991,031 (1) ] o | e [ e 1.500 |...... 1.369 | MON... 11/26/2012. | 02/15/2042.
3137AW  6M 2 | FHLMC REMIC SERIES 4125 KP.. ] . ...4,705,031 |...100.462 | .... .4,563,481 | ..... 4,542,495 | .. ..4,641,845 (TATA) | s | | e 2.500 |...... 1.820 | MON... . 12/17/2012. | 05/15/2041.
3137AW VA 0 | FHLMC REMIC SERIES 4145 UC.........ccoooiirviimeiereieneisceeiscesissesissesiesnns | s [ [ 4 L [ 3,967,655 | ..... 96.767 | ..ooovvveren 3,857,463 | ............. 3,986,341 | ............ 3,971,575 TAT | o | oo [ 1.500 |...... 1.586 |[MON...]| ..........4,983 | ... 59,795 | 03/20/2013. | 12/15/2027.
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3137AY  6Z 9 |FHLMC REMIC SERIES 4150 ND.........coovooriierieieceiireieeneieesessesesiesssienens | wveeee | v | cereviveeens [ eevvieeens R 4,650,265 |..... 97.356 | ..oorvvennn 4,553,637 | oo 4,677,305 992 | oo | e [ 1.750 |...... 1.901 | MON... 05/24/2016. | 07/15/2041.
3137B0 TR 5 |FHLMC REMIC SERIES 4186 MC..........coooovrviimiiireiinsisnsisssisnssneiinnies | coneees ...4,196,664 |..... 96.780 4,240,425 | ... 4,381,509 6,885 | ...oooviieriinnis [ e [ e 1.500 |...... 2.403 |MON... 07/22/2013. | 03/15/2028.
3137B1  MQ 2 |FHLMC REMIC SERIES 4198 QD.........coomivirrerireiirrneisseieseseiseseissseiseseiens | cereees . ...3,708,285 |..... 98.363 | .... 3,599,771 | ... .3,659,680 (1,427) | oo | e | e 2.000 |...... 1.747 |MON... 05/22/2013. | 01/15/2033.
3137B1 XV 9 |FHLMC REMIC SERIES 4204 HA............oocovvrvvinirerinnnerennnssessssissnssinennnnes | eoneee oo [ovnneerd || s 3,188,759 |..... 98.921 | oo 3,139,636 | ...covvuvnen 3,173,882 (A97) [ ovvrerrervericirens e [ s 2.500 |...... 2.392 | MON... 09/25/2013. | 05/15/2028.
3137B7 3L 1 |FHLMC REMIC SERIES 4289 WE............ccommviriereiirnerieeieseseessssssessssssesees | cevenns ...4,215,032 |...103.790 .4,271,335 4,115,363 (B,407) | oo | e | e 3.000 |...... 2.490 |MON... 02/20/2014. | 08/15/2031.
3137B7  TL 3 |FHLMC REMIC SERIES 4306 A..........ocoivveririrriieeiieseiseseieseiseseiseseiienes | ceveees 4. . ...2,496,262 |...102.899 | ... .2,456,548 | ... 2,387,339 | .. (9,358) | ..o | e | e 3.500 |...... 2426 |MON... 05/21/2014. | 03/15/2041.
3137B9  FL 4 |FHLMC REMIC SERIES 4314 KA.........cooirviriiiineiiereisneiseseiessissesesnnsis | coneien | o [ eeviennnns 4l 1] 6,997,809 |...101.398 | .............. 6,933,143 | ..ccccveeene. 6,837,554 | ............. 6,974,797 (5,029) | ..oovveveriiiinii | e | e 3.000 |...... 2.466 |MON... 06/24/2014. | 12/15/2039.
3137BA 3T 7 |FHLMC REMIC SERIES 4329 KA.. ...3,491,739 |...101.890 ..3,467,259 | ..... 13,402,943 ...3,477,498 (2,419 [ oo | e | s 3.000 |...... 2425 |MON... ........102,088 | 06/25/2014. | 01/15/2040.
3137BB A9 1 |FHLMC REMIC SERIES 4337 BA.. . . ...7,699,521 |...103.066 | ... 1,575,741 | ... 7,350,378 | .. ...1,697,270 (2,251) [ oo v s 3.000 |...... 2.125 |MON... .......128,632 | 05/05/2016. | 02/15/2046.
3137BB N9 7 |FHLMC REMIC SERIES 4358 DA..........oovveiirriirciiieniieneiseseeseneissseissneiinns | oveees | v | cerevirened 4 1] e 5,325,128 |...102.138 | .............. 5,314,422 | ... 5,203,178 | ...ccceveeen. 5,312,252 (1,887) [ oo | e | e 3.000 |...... 2463 [MON...| ........13,008 | ........ 156,095 | 07/23/2014. | 06/15/2040.
3137BN  z8 0 | FHLMC REMIC SERIES 4569 A ..9,405,158 |...100.285 ..9,129,547 9,103,601 (3,638) [ ..o | e | e 2.500 |...... 1.853 [MON... .94,829 | 07/21/2016. | 11/15/2040.
3137BR 6T 7 |FHLMC REMIC SERIES 4608 HA . ...7,910,363 |..... 99.79 | .... ..7,680,609 | ..... 7,696,310 | .. (2,877) [ oo | e | e 2.500 |...... 1.973 | MON... 48,102 | 09/19/2016. | 06/15/2041.
3138L9 AT 9 | FN AMBIT.oooceceereseseiesesiesessesesiesesisssseesessesessenesssssssnnsns | woveeee | oo | oenevnnenns [ eenvoveeen T | i 3,080,625 |..... 97.706 | ..oovvvenece 2,931,180 | .ooovvrnve. 3,000,000 | ..ococeeen. 3,071,678 (8,947) | oo | e | e 2530 |...... 2.050 [MON...| ...........6,325 | .......... 51,440 | 04/20/2016. | 03/01/2025.
31415Y LW 7 |FNMA PASS-THRU POOL 993241 .573,905 |...104.339 572,621 (1,302) [ oo [ vrereererineinsenniens s 4.000 |...... 2.064 |MON... .21,831 | 09/15/2010. | 06/01/2024.
31417Y  GK 7 |FNMA PASS-THRU 15 YEAR...... . .878,461 |...105.592 | .... ...850,295 | ... 874,570 (1,808) | ..o | e | e 4.000 |...... 2.878 |MON... .34,012 | 01/25/2011. | 10/01/2024.
31394B MD 3 |FNMA REMIC TRUST 2004-89 AQ........coevveerrrermreinrrinnnrinmenisnnnissnsinnnsinns | veneeen | oo [evvreenid || s 1,699,537 |...105.834 | .............. 1,758,033 | ..ovvvvi 1,661,123 | .oovvvr 1,681,986 [(GIG1C) ) ST ST PR 4.500 |...... 4.032 [MON... | ..........6,229 | .......... 74,751 | 02/24/2010. | 12/25/2024.
313988 TN 3 |FNMA REMIC TRUST 2010-146 PC.. ...1,057,288 |...100.961 ..1,040,145 1,030,245 (B,A70) [ oo | e | e 4.000 |...... 3.455 | MON... 41,210 | 03/18/2011. | 09/25/2036.
3136A2 AR 4 |FNMA REMIC TRUST 2011-110 EC.. . ..3,929,254 | ..... 98.639 ..3,807,363 3,859,896 1,575 [ oo | e | e 2.000 |...... 1.580 | MON... 77,198 | 02/25/2013. | 04/25/2041.
3136A2 MY 6 |FNMA REMIC TRUST 2011-128 QB.......ccooovvmviinnriinniisnniinnisnniisnniissniinnns | coneie | oo [ eevvsnee || s 1,822,705 |...101.003 | .......... 1,777,121 | oo 1,759,473 (1,592) | oo v | e 2.500 |...... 1.471 |MON... 07/09/2012. | 03/25/2039.
31397S XM 1 |FNMA REMIC TRUST 2011-40 KA 417,896 |...103.126 ...412,733 421,026 [CCZ7 0 ST SRR PR 3.500 |...... 2.852 |MON... 06/15/2011. | 03/25/2026.
3136A0 LP 0 |FNMA REMIC TRUST 2011-70 ND ..5,170,313 |...104.347 | .............5,217,350 | ..... .5,000,000 | .....coo..ce 5,077,379 | coovvervevrennrienns | e (19,983) [ oovvvrirrerinrins [ e [ e 3.500 |...... 3.065 | MON... 10/20/2011. | 04/25/2037.
3136A8 ZR 4 |FNMA REMIC TRUST 2012-103 DA.. ...3,607,005 |...101.814 /479,436 3,417,444 ...3,562,683 7,289 | oo [ e | o 3.500 |...... 2.528 |MON... 08/15/2012. | 10/25/2041.
3136AA  JT 3 |FNMA REMIC TRUST 2012-139 CA.. 10,044,899 | ..... 98.112 10,070,560 10,264,351 .10,043,186 (1,714) +...2.000 MON... 12/20/2016. | 11/25/2042.
3136AA  5A 9 | FNMA REMIC TRUST 2012-149 ND......cooooirveirniiriiiennieseiensssnsicssniinnes | oo . ...5,675,323 | ..... 97.049 5,507,844 5,675,323 25,875,323 | [ | e | [ 2.000 MON... 10/24/2016. | 06/25/2042.
3136AA 6K 6 | FNMA REMIC TRUST 2012151 YA ... | s 4. ...3,664,514 | ..... 97.716 3,484,450 | ..... .3,565,895 | ....... 3,639,128 (8,853) | ..o | e | e 2.000 MON... 04/22/2013. | 01/25/2028.
3136A3 X9 7 |FNMA REMIC TRUST 2012-3 BA.. 4 2,110,363 |..... 99.175 ..2,093,607 2,111,023 ..2,110,633 13 | [ [ 2.000 MON... 01/18/2012. | 04/25/2040.
3136A5 XR 2 |FNMA REMIC TRUST 2012-30 PB.......ccccoccoumvvrurriins 4. ..2,228,940 | ..... 99.038 2,197,882 | ..... 12,219,231 2,225,915 (401) 2.250 MON... 03/19/2012. | 10/25/2040.
3136A4  2C 2 |FNMA REMIC TRUST 2012-34 PB........cccocoovrvirmrrinanns 4. ..2,494,438 | ..... 98.955 2,449,997 | ..... 2,475,869 42 | i | e [ 2.000 MON... 03/27/2012. | 01/25/2032.
3136A5 AC 0 |FNMA REMIC TRUST 2012-40 MG... 4 5,074,150 |..... 99.194 ..5,006,654 5,047,336 (1,367) | oo | v | e 2.500 MON... 05/27/2014. | 04/25/2041.
3136A5 P6 7 |FNMA REMIC TRUST 2012-53 PB........cccoccouvvvrerrians 4. ...3,142,759 |...100.242 .3,067,914 | ..... .3,060,507 | .. 600 2.250 MON... 07/16/2012. | 02/25/2041.
3136A7 U3 4 |FNMA REMIC TRUST 2012-84 QG.......cevvverirrririinrereisssierssssseensssssssssnssenes | covenns 4. ..1,576,021 |...102.733 ..1,599,105 .1,556,564 | ............. 1,574,029 (1,080) [ coovveerrereriniee [ rrereemrirerennnins s 3.000 MON... 04/21/2014. | 09/25/2031.
3136A7 5E 8 |FNMA REMIC TRUST 2012-96 PD.... 4 2,531,782 | ..... 98.653 ..2,465,701 2,499,368 | ... 2,525,830 (1,240) ......2.000 MON... 08/27/2012. | 07/25/2041.
3136AC  ES 6 | FNMA REMIC TRUST 2013-10 DE.......ccooviiiiriciiinicicnissieiesiseississiiens | s ..6,462,322 |..... 98.107 ..6,325,165 | ..... B,447.211 | . 6,461,777 (545) [ coveoeveervieenes [ e | v 2.000 MON... 04/21/2016. | 10/25/2041.
3136AH U9 9 |FNMA REMIC TRUST 2013-133 VT...ccooooomriiimiiinneiieceieneieseiissessssesiennnes | s ...4,823,463 |...101.932 LATTTA3E | . 4,686,884 | ... 4,781,057 | ..o | e (12,609) [ ...oovvevrieenii | e | s 3.000 MON... 01/27/2014. | 05/25/2025.
3136AC  WN 7 |FNMA REMIC TRUST 2013-20 CA......ccoooorireririirerineneieeeeisseeiseseiseseiseneies | e . ..7,075,502 |..... 99.727 | ... LBI1ATT | . 16,930,397 (B0B) [ cvveveevernrriennes [ e | e 2.500 MON... 04/19/2016. | 01/25/2043.
3136AD  MZ 9 |FNMA REMIC TRUST 2013-30 JA......coivviireriirinnirersniseiensssisssensssnssnssnne | eevenns | oo | verernenins [ envernnnne [ 5,520,697 |..... 90.647 | .ccovvenne. 5,352,958 | ....ccccoovnnn 5,905,278 | ............5,501,434 | ..o | e (11,588) [ oo [ v [ e 1.500 MON... 10/16/2015. | 04/25/2043.
3136AD  EY 1 |FNMAREMIC TRUST 2013-36 AB.........ccoooumrrmimmmirneeiseeissneisesnesssessenesons | e ...4,506,023 |...103.793 4,551,763 | ..... 4,385,424 (4,248) | ..o | e | e 3.000 MON... 10/23/2013. | 05/25/2032.
3136AD V4 8 |FNMA REMIC TRUST 2013-41 WG.......ooovrrirriiireieneensisssssennsinniins | e 4. . ..5,894,587 |...101.089 | ... ..5,942,067 | ..... 5,878,055 | .. (490) | evvvnevreirriiens [ [ 2.500 MON... 06/04/2014. | 11/25/2042.
3136AJ K4 7 |FNMA REMIC TRUST 2014-28 ND........cccooommviimriinniiniiinnisnnissnnisnniinnes | coveien | oo [ eeveennies L) IO ] 6,976,240 |...101.765 | .............. 6,937,848 | .............. 6,817,520 | ..occcceeen: 6,951,176 (7,954) | oo | | e 3.000 MON... 06/24/2014. | 03/25/2040.
3136AQ UM 0 [FNMA REMIC TRUST 2015-92 VA.......ccoovuurviieriiieneeiseeriseseiesseissseeseseienes | ceneees ...8,375,419 |...101.815 ..8,082,875 7,938,786 18,351,825 | oo [ e (23,594) [ ...ovveoerviieniis | e | e 3.000 MON... .79,387 | 08/25/2016. | 01/25/2029.
3136AR R4 2 |FNMA REMIC TRUST 2016-25 A.......coovvviniinniinnisscissssssissnssnsisnins | s . ...6,377,899 |...101.902 | ... ..6,230,515 6,114,224 | .. ...6,386,394 8,495 | ..o [ e [ 3.000 MON... 161,142 | 08/19/2016. | 11/25/2042.
3136AT  CK 8 |FNMA REMIC TRUST 2016-50 BN........ccoouiiiiiiinniisinisnniessnisssiisssiessniennnes | covnns | oo | evsnnieinns | connnies (N 9,431,445 |..101.224 | .............. 9,141,243 | ..occcccenene. 9,030,708 | .....c....... 9,422,313 [N RN [P [P 3.000 MON... | ..........22,577 | .......... 67,730 | 09/26/2016. | 02/25/2046.
2699999. U.S. Special Revenue - Residential Mortgage-Backed SECUMHIES. ... i nes 221,316,844 XXX | e 217,669,819 | .......... 217,337,580 | ......... 220,608,246 | ........ccoe....... 0. (151,777) 0 0 XXX XXX | ... 470,934 | ..... 4,338,839 XXX XXX
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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 - Col cial Mortgage-Backed Securities
3137BH  XJ 1 |FHLMC REMIC SERIES K-045 A2........cooomirviirririeriinseisnsissssessssssesssssssssnens | e e 10,762,500 |...101.617 ....10,161,700 ) 3.023 |...... 2.041 |MON... 06/14/2016. | 01/25/2025.
3137BM  TX 4 |FHLMC REMIC SERIES K-052 A2........coomremirmerierireernsiseesessesssneesssssssinee | sevees e . 10,776,562 |...102.115 | ............10,211,500 ) ST UTORTORTORTOON DR 3.151 |...... 2.206 |MON... 05/06/2016. | 11/25/2025.
30291K AN 0 [FREMF MTG TR 2013--K30 B.....ccvorrrireriireierisnissiesiessssienssssssessssissssenens | covenes e [l AEMY 7,161,875 [...101.087 | .............. 7,076,090 ) OO UPORPPORPORPORRIONOR VOO 3.557 |..... 3.247 |MON... 03/12/2015. | 06/25/2045.
30261N  AE 0 |FREMF MTG TR 2013-K25 B....ccosvvvrrmrrrrreirneeineessssesssssessssesssssssssssssssesnns | eevenns e ...7,320,766 |...101.604 .7,213,884 ) SRRSO SV PR 3.619 |..... 3.147 |MON... 05/04/2015. | 11/25/2045.
30291H  AE 7 |FREMF MTG TR 2013-K28 B......ccocovomriiriririiseiieriesesseisssieseiesssios | cevinae e . ...5,001,562 |...100.823 | ... .5,041,150 | ..... .5,000,000 | .. (2,365) | ..ooevermrrireriinn | e | e 349 ... 3.497 |MON... s 02/26/2016. | 06/25/2046.
302910 AJ 2 |[FREMF MTG TR 2013-K29 B.....ccoovvvrrrrerrrirserisseisesissesesssssssssssssssssssnns | cevenns e | ARM 7,210,000 {...100.188 | .............. 7,013,160 | oo 7,000,000 | .......cc... 762,678 | ..o [ e (27,321) [ oo | e | s 3481 |...... 3.067 |MON... | ..........20,305 | ........ 247,872 | 04/13/2015. | 05/25/2046.
30291M AN 6 |FREMF MTG TR 2013-K31 B..ooueevceireieieeeieeeisseesssesssessssesssssssssssssnnss | e e ...7,185,938 |...101.070 7,074,900 | ..... .7,000,000 LTA56,116 | [ s (14,582) [ ..o | e | e 3741 | ... 3.345 |MON... ..257,900 | 05/21/2015. | 07/25/2046.
30265A AN 4 [FREMF MTG TR 2013-K33 B....courerriirireieriseiciesisisssssessssssesssssessessnnes. | wovenes e . ...6,928,359 |...100.690 | .... ..7,048,300 | ..... .7,000,000 | .. ..6,935,298 4,940 | oo i [ 3.502 ... 3.662 | MON... v 249,223 | 06/24/2015. | 08/25/2046.
30291R AA 3 |FREMF MTG TR 2013-KB34 B.....cirvirrrirnnrisssnessnssssssnssssessssssssesssssssssssens | eeeenns e |l AIFM | 7,165,625 |...101.818 | ........cccc.. 7,127,260 | cooccceeeene. 7,000,000 | .....cccoo... 7,136,378 | ..o | e (VAL ) N [N R 3.738 |...... 3.405 |[MON... | .......... 21,805 | ....... 234,373 | 02/16/2016. | 09/25/2046.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities........ I 69,513,187 XXX ....67,967,944 ...67,100,000 | ........... 69,232,340 (204,912) 0 0 XXX XXX XXX | 192,529 | ..... 1,972,049 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ et | s 471,894,859 XXX ..464,515,195 462,802,580 | ......... 468,731,262 | ..o | e (688,632) 0 0] XXX XXX XXX | ... 1,816,860 |....10,498,686 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
035237 BP 2 |ANHEUSER BUSCH INBEV WORLDWIDE........ JEOTTRRRURRRN IO Ci.. 995,180 | ..... 98.421 1,000,000 | ... 997,183 488 | o [ e [ e 2.500 |...... 2.555 |JJ....... 11,528 .25,000 | 07/11/2012. | 07/15/2022.

046353  AF 5 |ASTRAZENECA PLC.......oooiiiiiriinissisiiecsnsississsssssssssssissssnnns [ coieees Cl.. ..1,015,606 |...100.140 | ... . 1,000,000 | .....ccoooeec 1,006,281 (2,282) [ oo | e | s 1.950 |...... 1.712 |MS...... v 8,579 | ..0..19,500 | 09/21/2012. | 09/18/2019.
064149  C8 8 | BANK NOVA SCOTIA HALIFAX.....coooiiiriiiniiniissiiesiesissississsiesiesisines. | oo C 1,006,880 |...106.737 | ......ccoo..c. 1,067,370 | ..coooovvvenee 1,000,000 | ....covveeee 1,003,199 (T12) | oo [ [ 4.375 |...... 4.288 | Jdcies | e 20417 | oo 43,750 | 04/20/2011. | 01/13/2021.
06367V HL 2 |BANK OF MONTREAL Cl.. ..1,011,800 |...100.866 ..1,008,660 1,000,000 (2,401) | oo | e | e 2.375 .23,750 | 01/28/2014. | 01/25/2019.
064159 CU 8 |BANK OF NOVA SCOTIA Clen . ..1,005,330 |...100.402 | ... ..1,004,020 1,000,000 (1,073) [ oo | e | e 2.050 .20,500 | 11/07/2013. | 10/30/2018.
06738E  AD 7 |BARCLAYS PLC.......ooiiiriiriiiriiinsisssisnsssssisssssssssssssssssssssssssssnnnes | coneees Cluiiie [ wn2FE | 996,480 |..... 99.736 | .oovveririns 997,360 | ...cvvvvvns 1,000,000 685 [ .o [ [ 2.750 27,500 | 11/03/2014. | 11/08/2019.
055451 AU 2 |BHP BILLITON FIN USALTD.....coooiiiriniiinririncsnisiisccsscsssissssssinnns | s C|.. ...1,098,647 |...105.834 .1,164,174 1,100,000 123 | s [ [ 3.850 42,350 | 09/25/2013. | 09/30/2023.
06366R  E7 6 | BANK OF MONTREAL.......cccooiimiiiriiineiinnsisssissssisssssssssssssnsssnnnes. | coveeas Cl.. ...1,998,720 |..... 99.742 ..1,994,840 2,000,000 424 | s [ [ 1.400 .28,000 | 04/07/2015. | 04/10/2018.
05574L  PT 9 |BNP PARIBAS / BNP PARIBAS US USSR IR Cl.. ...1,512,650 |...101.301 .1,619,515 1,500,000 (2,704) [ oo | e | e 2.700 40,500 | 11/26/2013. | 08/20/2018.
05565Q BZ 0 |BP CAPITAL MARKETS PLC. .|C 1,508,375 |...102.113 ..1,631,695 .1,500,000 (741) o 3.245 48,675 | 11/26/2013. | 05/06/2022.
05565Q CP 1 |BP CAPITAL MARKETS PLC. [ [ Cl.. 516,025 |...103.886 500,000 (1,586) | ..o | v | e 3.814 .19,070 | 01/13/2015. | 02/10/2024.
25152R WY 5 | DEUTSCHE BANK .......cooiiiiiniiiriincisrsississsisisssississsssssssnssssiens | soieas Cl.. 1474484 99.783 . 1,475,000 172 1.350 119,913 | 05/22/2014. | 05/30/2017.
377373  AD 7 | GLAXOSMITHKLINE CAP PLC .|C 1,518,815 |...100.803 .1,612,045 11,500,000 (1,984) o0rrr2.850 42,750 | 12/05/2012. | 05/08/2022.
40428H PN 6 |HSBC USAINC......ccooiiiiericinsiccscississsssssssssssssisssssssssssnans | s Cl.. ...1,490,085 |...100.258 ..1,503,870 1,500,000 L [OOSR (USRI PO 2.375 .35,724 | 11/05/2014. | 11/13/2019.
448055 AC 7 |HUSKY ENERGY INC........cccoovvvierins Cl.. ..103.319 ..1,033,190 1,000,000 | ............. 1,030,315 | oo [ e (42,260) | ...voovvrriinins [ e [ 6.200 162,000 | 11/27/2012. | 09/15/2017.
500472 AB 1 |KONINKLIJKE PHILIPS ELECTRONICS. .|C ...104.803 ..1,048,030 .1,000,000 | ... 998,555 1,133 ......5.750 .57,500 | 03/06/2008. | 03/11/2018.
550222 AQ 7 |MAGNA INTERNATIONAL INC Cl.. ...100.640 ..3,019,200 3,000,000 | ............. 3,038,785 (B95) | cevvvevreirinis [ [ 3.625 .54,375 | 12/01/2016. | 06/15/2024.
65557C  AS 2 |[NORDEABKAB MTN 144A........ccooooiriiriiinriiincisssessssssssssnssssisssies | oo Cluiiie | TFE] eiiinn1,993,000 ... 98.432 ..1,968,640 2,000,000 | ..coovorecs 1,994,600 700 2.250 122,500 | 05/23/2016. | 05/27/2021.
656836 AD 5 |NORTH AMERICAN DEVELOPMENT BANK.... .|C 101.174 .1,011,740 .1,000,000 | ... 999,277 394 | e | e | e 2.300 .23,000 | 10/03/2013. | 10/10/2018.
21688A AG 7 |RABOBANK NEDERLAND NY................ Cluviione | TFE] 1,246,388 | ... 98.421 ..1,230,262 1,250,000 | ..ccovvvvneee 1,246,873 485 | s [ e [ 1.375 08/02/2016. | 08/09/2019.
771196 BB 7 |ROCHE HOLDINGS INC Clon | 1FE 101.718 3,000,000 | ...cccooee. 3,022,647 [GR1CIG) T USRI SN I 2.875 .86,250 | 06/23/2015. | 09/29/2021.
780088 VD 5 |ROYAL BK OF CANADA. . Cluoine [ e 1FE| .. 999,750 |..... 99.860 1,000,000 | ... 999,947 50 | o [ s [ 1.500 .15,000 | 01/07/2013.| 01/16/2018.
80283L  AD 5 | SANTANDER UK PLC.......ccccosiiiriiriiiieiinieienississiississsiessesesssssssssssienes | soenes Cluiine [ o 1FE| 1,498,515 |...100.106 | ..............1,501,590 | .............. 1,500,000 | ..ccoovvvene 1,499,163 648 | oo [ [ 1.650 12,375 | 06/01/2016. | 09/29/2017.
806854 AH 8 | SCHLUMBERGER INVT SA.......cccoiiiriiriiniinnissinsssisssssessssssisnssnnss | s C 2| ... 1FE 996,600 |...104.748 1,000,000 | ... 997,522 K101 ORI IO IO 3.650 .36,500 | 11/26/2013. | 12/01/2023.
822582 AJ 1 |SHELL INTERNATIONAL FINANCE.. ceerer s | s (o] I o TFE| 993,500 |...106.084 1,000,000 | ... 997,863 (7T O [ PO 4.300 43,000 | 03/03/2010. | 09/22/2019.
822582 AM 4 | SHELL INTERNATIONAL FINANCE.. derrr s | s Clins LN 1FE| oo 995,280 |...106.826 | ..............1,068,260 | .............. 1,000,000 | ... 998,244 494 | [ [ 4.375 43,750 | 03/18/2010. | 03/25/2020.
822582 BG 6 | SHELL INTERNATIONAL FINANCE.. cerer s | s Clu | 1FE 997,880 |..... 99.881 1,000,000 | ... 998,553 A10 [ s [ e [ 2.125 .21,250 | 05/06/2015. | 05/11/2020.
89114Q  AM 0 | TORONTO DOMINION BANK.........covverrieineiinniinsiississsiessssisnsisnsinnns | e Cluiie [ e 1FE| .. ...1,038,300 |...101.533 1,000,000 | ....ccooeeee 1,013,696 (7,901) 2.625 .26,250 | 10/28/2013.| 09/10/2018.
89114Q AS 7 | TORONTO DOMINION BANK.......ccoovvviriiriiiisnisiissisessississsessssssnniens | s Cluoiies [ e 1FE| o 1,498,155 {...100.250 | ..............1,503,750 | .............. 1,500,000 | .....ccooeeee 1,499,055 364 | o | e | 2.125 31,875 | 06/26/2014. | 07/02/2019.
89114Q AZ 1 | TORONTO DOMINION BANK.......coocovvimriiiiiniinniiciiesisiinsissiiesiesisisssins | e Cluiee | e TFE| 999,970 |...100.104 | .............1,001,040 | .............. 1,000,000 | ... 999,988 10 [ o [ e | e 1.625 16,250 | 03/09/2015. | 03/13/2018.
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89352H AN 9 | TRANSCANADA PIPELINES LTD........covivemivirreiicneineneiseseiseseiseneieseiienes | cevenas (o] o TFE| o 996,840 |...100.157 | .............1,001,570 | ............. 1,000,000 998,898 1,048 | oo | e | e 1.875 |..... 1.984 |JJ....... 01/07/2015. | 01/12/2018.
90261X  FA 5 [UBS AG....iiiirieieiiecieeiisis st ssssssss st ssssesssssssensnns. | sevsons Cluiie [ oo 1FE ..993,780 |...105.033 1,000,000 998,962 G OO OO OO 5.750 |...... 5.833 |AO...... 04/22/2008. | 04/25/2018.
904764 AU 1 |UNILEVER CAP CORP. I Clued | 1FE| .. 984,170 |..... 91.310 1,000,000 984,786 B16 | oo [ e [ 2.000 |...... 2477 (... 07/25/2016. | 07/28/2026.
961214  CF 8 |WESTPAC BANKING CORP........cccosvviririiniinirierisitiisssisssiesiesesssssssinns | sovenes Cluorine [ e TFE| oo 998,640 |...100.386 | ..............1,003,860 | .............. 1,000,000 999,426 27 2.250 |...... 2279 [Jd....... 01/13/2014. | 01/17/2019.
002824  BA 7 |ABBOTT LABS........ooiiiireiieneiienesissesinnesissesisssssesesssssessssssssssssssssessesnnne | woveeee | oo | ceneveneen ] [ e 1FE 996,810 |..... 97.735 1,000,000 | ... 997,578 429 | oo [ [ 2.550 |...... 2.600 [MS...... 03/09/2015. | 03/15/2022.
00751Y  AC 0 |ADVANCE AUTO PARTS INC.......ovriveirrirririrnerieeeissssiseseisessissessissseisenees | ceeeees A 2FE| .. ...3,096,060 |...103.404 | ... ..3,102,120 | ..... .3,000,000 | ...ooovnne 3,086,378 (9,682) | ..o | e | e 4.500 |...... 4.019 |JD....... 02/04/2016. | 12/01/2023.
001055  AH 5 [AFLAC INC.....cooiiriireieceeseesesiseissssisssissssssssssssesssssssssssnssesnns | ovnnes | o0 | coveverinns L TFE| 3,083,581 |...100.151 | .............. 3,004,530 | ..o 3,000,000 | .....ccccee.. 3,003,074 | ..o [ e (24,854) [ ..o | e | e 2.650 |...... 1.810 |FA....... 12/31/2014. | 02/15/2017.
010392  FE 3 | ALABAMA POWER CO.......coovvviiriiiiniiinneiissceeissneiiesessesessssessssssisssssssesonnne | woveeee | oo | ceneveneen ] [ e 1FE ...1,047,753 |...103.871 ..1,090,645 1,050,000 | ...ccovvennee 1,048,901 223 | oo [ e [ 3.950 |...... 3.976 |JD....... 05/18/2011. | 06/01/2021.
02079K  AA 5 [ALPHABET INC.....ocvirriiiiirniseierissiesississiiessssssessenissssssssssssssssensens | vevnee | oo | evvenneen ] [ e 1FE]| .. ..2,088,347 |...106.047 | ... ..2,014,893 .1,900,000 | .... 2,064,164 (24,183) 3625 |...... 1.577 [MN...... 04/29/2016. | 05/19/2021.
025816 AY 5 | AMERICAN EXPRESS CO........cooooiriireiiiniiiiereiisneeiesesissesissessssessesessssssens | wovenes | oo | covevvennns | covens 1FE| i 1,000,140 |...106.269 | ............. 1,062,690 | ...ccoooouneee 1,000,000 | ..ccovvennee 1,000,023 (0 T ORI DU 7.000 |..... 6.998 [MS...... 03/13/2008. | 03/19/2018.
0258M0  DP 1 | AMERICAN EXPRESS CREDIT CORP........ccocosiivciinriiisrisniinsiieiesiieniinns | v | e | verieniiens | e 1FE 399,756 |...100.557 ...400,000 | ... 399,869 48 2250 |...... 2.263 |FA....... .3,400 08/12/2014. | 08/15/2019.
02665W  BK 6 | AMERICAN HONDA FINANCE CORP.........cccocimmviiimiiinnienniennisseeesnniesnens [evveies | oo | evenneen | i 1FE| .. ...1,499,385 | ..... 99.787 | ... . 11,600,000 | ............. 1,499,423 38 | i | e | e 1.500 |...... 1.521 |MN...... .2,500 11116/2016. | 11/19/2018.
02666Q J7 9 | AMERICAN HONDA FINANCE CORP.........cocovriiiriiireiienerieneeeeresissesienniins | venee | v | cerevireenes | cevens TFE| o 997,360 {...104.996 | .............. 1,049,960 | ....coooonueee 1,000,000 998,631 260 | o | e [ s 3.800 |...... 3.832 [MS...... 09/13/2011. | 09/20/2021.
03076C  AF 3 |AMERIPRISE FINANCIAL INC.......cccovvvimrimrireninrinniesinniisesienissessssissinenens | eovenne | oo [reverirenn | e 1FE ..5,194,315 |...104.875 .5,103,218 | ..... 4,866,000 | ............5,155,538 | ...ovrririrriirerrns | e (30,694) [ ..ovvvrerreririns [ v [ e 4.000 |...... 3.024 |AO...... 04/13/2016. | 10/15/2023.
032654 AH 8 |ANALOG DEVICES INC | e A 2FE| .. ...5,010,600 |..... 99.235 | ... 4,961,750 | ..... .5,000,000 . (1,248) | oo | e | e 2875 |.... 2.845 |JD....... 04/27/2015. | 06/01/2023.
03524B  AE 6 | ANHEUSER-BUSCH INBEV S.A........cooviiimrriinrriieneiinneiiessissnssssnssssssssnnnses | coneeen | oo [ eevieennns o AFE | oo 604,320 |...103.371 | .coovrrirannnnt 620,226 | ...oovvoinenn. 600,000 603,252 (B9B) [ cvveveevermrrirnns [ e | e 3.700 |..... 3.613 [FA...... 03/20/2014. | 02/01/2024.
037411 AN 5 | APACHE CORP.......ccooiiriiiiriiiineisneiieseisssisssseenssisssesssssssssssssssnsssnnes | venes | oo | coneveienens | covens 2FE ...2,831,400 |...105.312 ..2,632,800 2,500,000 | .... 2544877 | .o | e (39,026) | ...oocvvvurrernnii | e | e 7.000 |...... 5282 |FA..... 01/15/2008. | 02/01/2018.
037833 AK B |APPLE INC......oooiiiiieiiceceiieeieeeieseessiesss s | i Al 1FE| .. ..1,678,264 | ..... 97.372 | ... .1,674,798 1,720,000 | ..cocovvennee 1,690,560 4,075 | oo | e | e 2400 |...... 2.704 [MN...... 11/22/2013. | 05/03/2023.
037833 BG4 [APPLEINC.....cooiiiiiriiccissreccessisssnsnsssssssssssssssnsssssssssnsssnns | innes [ o0 | coneieinns L TFE| 500,500 |...100.415 | ................. 502,075 | ....... 500,000 500,429 (44) | oo | e [ 3.200 |...... 3.188 |MN...... 05/13/2015. | 05/13/2025.
037833 BU 3 |APPLE INC....cooiiiicceceesceiecceeseeiesseissssisssissssesssssssssssssnsssssnssssssssnne | venee | oo | coneveneen ] [ e 1FE ...1,997,860 |...100.623 .2,012,460 | ..... .2,000,000 284 | s | e | 2.850 |...... 2.867 |FA...... 02/16/2016. | 02/23/2023.
038222  AF 2 |APPLIED MATERIALS INC.......ooorviiireiireienesnessnsssnsisssisssissnsssnnsinns | e [ oo | connveinnn | [ i 1FE ..5,434,700 |...107.513 .5,000,000 (64,199) [ oo [ e [ e 4.300 |...... 2.531 | JD....... 03/04/2016. | 06/15/2021.
039483  AY 8 | ARCHER DANIELS MIDLAND CO.........coovvimmrinreeiamernnerrsnesienessnesssesnns | wveeee [ er | corereveen [ e 1FE ...1,566,162 |...104.748 1,592,000 3122 | oo [ [ 5450 |.....5.669 |MS...... 06/11/2008. | 03/15/2018.
00206R  AX 0 |AT&TINC. 3,263,010 |...105.758 .3,000,000 .(37,669) ceerh450 09/18/2014. | 05/15/2021.
00206R AZ 5 |AT&TINC ...103.245 1,485,000 . (18,361) [ ..o | e | e 3.875 08/15/2014. | 08/15/2021.
00206R  BM 3 |AT&T INC. ..998,600 |..... 99.780 1,000,000 999,719 302 1.400 .14,000 | 03/20/2013. | 12/01/2017.
06406H BP 3 | BANK OF NEW YORK ..506,100 |...106.841 500,000 502,157 (649) .....4.600 .23,000 | 02/10/2010. | 01/15/2020.
06406H DA 4 | BANK OF NEW YORK.....ccoooiiiiiiriiiriisnriisneiieseiissessesssissssisssssssssesssnenas | covenas 4,873,652 |..... 98.337 4,668,000 | ............. 4,820,656 | ......ovvereiinnis | s (53,156) [ ..oovvevecvereriens | e | s 3.000 .30,000 | 08/25/2016. | 02/24/2025.
07330M  AA 5 | BB&T CORP......oosiiiiriiiriiiereiiseiiresisesi s | i 5,063,106 |...102.763 4,650,000 | ...ooceeeen. 5,051,978 | oo | i (11,128) 3.800 .88,350 | 09/09/2016. | 10/30/2026.
05531F  AK 9 |BB&T CORP... 514,615 |...100.139 500,000 500,706 (4,943) A ] 10,750 | 02/27/2014. | 03/22/2017.
073902 RU 4 |BEARSTEARNS & CO INC.........oovriiirrireriieneeeneiecesisesesisnesisnssissesisnenins | ovenee | oo | cenevvnnnne | e TFE | il 997,260 |...105.824 1,000,000 | . 999,600 342 | e | e | e 7.250 .72,500 | 01/29/2008. | 02/01/2018.
075887 BK 4 |BECTON DICKINSON & CO......oevvurririieriiniiieiienissisiissiiesienisesessssssieens | voenes ..1,965,015 |...100.437 . 11,950,000 | ...covveneee 1,961,990 (1,814) [ oo | e | s 3.300 .64,350 | 04/24/2015. | 03/01/2023.
075896 AA 8 |BED BATH & BEYOND INC. 2,520,650 |...100.969 ..2,524,225 .2,500,000 2,520,393 (257) v 3.749 11/23/2016. | 08/01/2024.
084670 BC 1 |BERKSHIRE HATHAWAY FINANCIAL CORP.........ccccooviiimriiriiinninnisciivesienis [ s ...1,565,520 |...105.903 ..1,588,545 1,500,000 | ....cccoooeee 1,539,746 (T,872) | oo | e | e 3.750 08/08/2013. | 08/15/2021.
084670 BS 6 | BERKSHIRE HATHAWAY FINANCIAL CORP.........cccoovimmriiniiierieneiiesiiienns | s ...2,053,140 | ..... 99.351 .1,987,020 | ... .2,000,000 2,049,530 (3,810) [ oo | e | e 3.125 04/01/2016. | 03/15/2026.
09247X AC 5 |BLACKROCK INC ...3,996,987 |...103.516 | ... 4,140,640 | ..... 14,000,000 | .........c.. 3,999,720 376 | oo | e [ 6.250 . . . 09/26/2007. | 09/15/2017.
092568 AA 5 |BLACKSTONE HOLDINGS FINANCE L L C...ccovvvvniiiciinieniesinsissiiens | v 6,139,900 |..111.064 | .............. 5,653,200 | ...covvenens 5,000,000 | ..ccoornee. 5,499,644 | ....coooovevirerrniinnns | v (181,578) | cevvveverviirinens [ e [ 6.625 |...... 2.656 |FA.......| cooee 125,139 | ........ 331,250 |05/07/2013. | 08/15/2019.
097023 AW 5 |BOEING CO.....ccooiviieiiieeiceiiceeisesisesisesessssesssssssssssssssssssssesssssnssoens | i 500,000 |...109.202 | .................546,010 | ....... 500,000 500,000 [ ..oooevererirnnririens | e [ e | e | e 6.000 |...... 6.000 [MS...... .30,000 | 03/11/2009. | 03/15/2019.
097023 BQ 7 |BOEINGCO.... s | s . 1,477,815 (.....95.378 | .............1,430,670 | ......cc....c. 1,500,000 | ....cccooeeee 1,479,642 1,827 | o | e | s 1.875 |...... 2.101 |JD....... v 16,172 | 05/16/2016. | 06/15/2023.
110122 AT 5 |BRISTOL MYERS SQUIBB CO.........occoumviinmriiniiisniiinnsiisneissneissnsiisnsiisnenes. | evveies | oo | eovnneeen | el TFE | 492,170 |....97.444 | ... 487220 | ... 500,000 495,408 I OSSO ORI OO 2.000 |...... 2176 [FA.....| oo 4167 | 10,000 | 07/27/2012. | 08/01/2022.
12189L  AM 3 |BURLINGTON NORTHERN SANTA FE CP.........cooovviiiriiieriirineireneiirsenisieeees | covins .512,350 |...101.214 ....500,000 510,949 (1,401) | oo | e | e 3.000 |...... 2.601 [MS...... .15,000 | 03/01/2016. | 03/15/2023.
134429 AW 9 | CAMPBELL SOUP CO.......coooviiiriiniiineiisseisssisssisssisssssssssssssssnssennss | covenas ..994,900 |...106.595 .1,000,000 997,551 509 | oo | e | e 4.250 |...... 4313 |AO...... 42,500 | 03/31/2011.| 04/15/2021.
134429 AY 5 |CAMPBELL SOUP CO......ccoovviimeiimiiiineiiesesiesesiesesisseseesesssssssssseseessssesnns | cevenns 2,858,100 |..... 98.829 | ..coovvvennne 2,964,870 | ..ocooveeene. 3,000,000 2,893,536 | ... | e 17144 | s | s [ 2.500 |...... 3199 |FAL...| 31,042 | 75,000 | 11/24/2014. | 08/02/2022.
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14149Y  AZ 1 | CARDINAL HEALTH INC......ooiiiiiiriiiriiieriiieseiieseiieseieseceiiesesiesessssessesesens | venee | v | cerevienns e 2FE| .o 2,494,450 |..100.729 | .............. 2,518,225 | ..o 2,500,000 | ...ooceeen. 2,496,724 1,088 | ..o | e | e 2400 |...... 2448 |MN...... 11/18/2014. | 11/15/2019.
14912L  3U 3 | CATERPILLAR FINANCIAL SERVICES.........cocooveirrirmrrirmneernenssssnrsnsesinnnnens | eovinee | oo | ovvenrinee | vevens 1FE ...1,021,215 |...104.801 ..1,048,010 1,000,000 | ..cccoovvneee 1,003,404 (2,489) [ ..o | e | s 5.450 |...... 5174 |AO...... 05/27/2008. | 04/15/2018.
14912L  4E 8 | CATERPILLAR FINANCIAL SERVICES SOOI OO ] e 1FE| .. ...2,559,276 |...110.714 | ... .2,214,280 | ..... .2,000,000 2,215,035 | ... | e (98,268) | ....ccveoervereriins | e | e 7.150 |...... 1.954 |FA...... 05/28/2013. | 02/15/2019.
15189X  AQ 1 |CENTERPOINT ENERGY HOUSTON ELE.........ccoovverimiiriinmicniiverienineninnes [ e | [ e (i TFE| oo 998,840 |..... 93.854 | oo 938,540 | ....cocvenee 1,000,000 998,881 A [ | e | e 2.400 |...... 2413 |MS...... 08/08/2016. | 09/01/2026.
12527G AA 1 |CFINDS INC.....ooiviiiicceiececcciessessesneisessssnsisnsssssssssnssesnesesnesennes | conenen | o [ eevenenne | i 3FE ...2,458,440 |...105.264 ..2,105,280 | ..... .2,000,000 ..2,105,280 | ..cooonees (11,196) | ........... (84,902) [ ...oovveveverriis | e | e 6.875 |...... 2412 [MN..... 10/25/2012. | 05/01/2018.
166764  AH 3 | CHEVRON CORP NEW........ooiiiiiriririiieeiineeeieseieseisessisssisssssioesesnnneies. | covenns Al 1FE| .. ...5,034,800 |...102.428 | ... .5,121,400 | ..... .5,000,000 ...5,028,623 (4,105) | oo | e | e 3191 | ... 3.089 [JD....... 06/25/2015. | 06/24/2023.
171340 AH 5 |CHURCH & DWIGHT INC......ccooooriiiriirrieceisneiissesssssssssessssissssssnsnis [ eevies | e | cveneienns L 2FE| ..o 2,966,940 |..... 98.968 | .....oo..euc 2,969,040 | ...ccoveeene. 3,000,000 2,974,361 4,022 | e | e | e 2875 |... 3.038 |AO...... 02/18/2015. | 10/01/2022.
17275R AE 2 |CISCO SYS INC.....ccosvviiieiiriiiereeieseiiesniieseeiesesisssssissssssssssssesssssnssesnnsennns | cenene | o [ eeveveen | i 1FE 509,305 |...106.899 ....500,000 502,351 (1,029 [ oo | e | e 4.950 |...... 4715 |FA..... 02/10/2009. | 02/15/2019.
17275R AV 4 |CISCO SYS INC s | e A e 1FE]| .. ..6,801,760 |...101.932 | ... ..6,625,580 | ..... 16,500,000 | ............. 6,765,328 | ....cvvverernriinns | e (36,432) [ ..ovvvrerreririns [ e [ e 3.000 |...... 2.203 |JD....... - 05/04/2016. | 06/15/2022.
17275R - AW 2 | CISCO SYS INC.....ccosvvvieiireiicerieseeiceeisesiesesissesssssssesssesssssssssssssseens | cenenen | o [ eevienenes (] TFE| o 997,330 {...103.585 | .............. 1,035,850 | ..ccoooounnee 1,000,000 997,686 231 [ e | e | e 3.500 |...... 3.532 | Do | 1,556 | i 35,000 |06/10/2015. | 06/15/2025.
189054 AU 3 |CLOROX CO ...ooirviireiireineiirsienssnesnsissnssinssssssssssssssssssssssssssssnsssnnes | eovins | oo | ovnnnieens | e 2FE ..4,250,422 |..102.217 ..4,226,673 4,135,000 | ...ccooouee 4,257,890 (1,532) [ oo | e | s 3.500 |...... 3.064 |JD....... 72,363 | 11/22/2016. | 12/15/2024.
191216 AV 2 [COCA COLA CO...occiiiiiiiceisneeseiseisesisssis s | covenas Al 1FE| .. 999,130 |...104.350 ..1,043,500 1,000,000 999,561 86 | .o | e | s 3.300 |...... 3.310 | MS...... .33,000 | 08/03/2011.| 09/01/2021.
191216 BY 5 | COCA COLA CO....ccooriiieiireiiereieseiieseiiesesiesesieseseesesessessssssissssessesins | eovones | oo | ovenevonns o AFE| oo 501,050 |....97.171 | ...cccee....... 485,855 | oo 500,000 500,996 (54) | covvveeerreeriiies | e [ e 1.550 |...... 1.506 [MS......| ceeereni2,583 | o 09/26/2016. | 09/01/2021.
19416Q DY 3 | COLGATE PALMOLIVE CO......cccovrrirrivirierierinieinsissiseniesiseessssississsssens | vevnee | oo | evvenneen ] [ s 1FE ..985,540 .1,000,000 992,506 1424 | e | e | e 2.450 |...... 2.615 |MN...... 11/03/2011. | 11/15/2021.
19416Q EC 0 | COLGATE PALMOLIVE CO.......osviviiiririeiiieiisieeisessisseseesseseisesesssssessssessens | ceneees Al 1FE| .. ..514,500 ....500,000 513,779 (T21) [ oo [ e | o 2.100 |...... 1.640 |MN...... cereennn,250 | 08/25/2016. | 05/01/2023.
20030N AR 2 | COMCAST CORP.......oosrriirreirriineeiiessisssissssssesessessssssssssssssssssessssnnnns | evvines | oe | voveeeninns o 1FE| 2,437,160 |...104.850 | ..............2,097,000 | .............. 2,000,000 | oo 2,095,530 | ..evvererrieniiiennes | e (83,701) [ vovveverurvereriins | woerrereerisenriiens | e 5875 |...... 1.566 |FA.....| .. 44,389 | .o 117,500 | 10/25/2012. | 02/15/2018.
20030N  BJ 9 |COMCAST CORP.........coovvirriirriiineiieneiissesissssissssissssessssesnssssssssssssssssnnss | eovenes | oo | eevnnneensd | oo 1FE ...1,556,017 |...103.221 1,565,000 | ....ccoo.ouee 1,558,258 809 | oo [ e [ 3.600 |...... 3.669 |MS...... .56,340 | 02/19/2014. | 03/01/2024.
20030N  BW 0 | COMCAST CORP.........cooriiirriiriiirceeisecenieceseesessisesisesees s | cevenas Al 1FE| .. 998,800 |..... 92.183 1,000,000 998,848 A8 | i | e [ 2.350 |...... 2.363 [JJ....... 07/12/2016. | 01/15/2027.
20825C AN 4 |CONOCOPHILLIPS.........ccooiiriiimiiniisriisnisneisssisssssssssssnsssssssssnssenns | eovins | oo | e L 2FE| o 999,910 |...104.521 | .............1,045,210 | .............. 1,000,000 999,985 10 [ o [ | 5.200 |...... 5.201 05/05/2008. | 05/15/2018.
20826F AA 4 | CONOCOPHILLIPS 2| ... 1FE 999,500 |..... 96.692 1,000,000 999,687 A8 | o | e | s 2.400 |...... 2.406 12/21/2012. | 12/15/2022.
219350 AT 2 |CORNING INC......cvviiiciiiiiiririisisiesissisiisssssssessesessnssesssisssieniene. | covenes | o | severienes 1 2FE| e 3,796,590 |...119.899 3,000,000 | ...ccooonee. 3,755,835 | ..o | i (40,755) [ ..ecvovririerrnicns [ v [ 7.000 |...... 3.145 07/19/2016. | 05/15/2024.
22160K  AC 9 |COSTCO WHOLESALE CORP.........ccocoorriimiiiereiieneiisserissesesnesissessnsnsnnne | ceven | o [ eeverenenes o IFE ] 998,410 |...100.923 1,000,000 999,958 LT U ORI PPN 5.500 02/13/2007. | 03/15/2017.
231021 AR 7 |CUMMINS INC 2 1,016,750 |...103.491 .1,000,000 ..1,012,196 (1,647) +0rr.3.650 02/24/2014. | 10/01/2023.
24422E  QF 9 |DEERE JOHN CAP CORP.......cccooimmmimmniinnisnniissnissnisssnissssisssssssssssnnnns. | coneeen | oo [ eevvennins | e IFE | i 993,800 |...101.189 1,000,000 999,763 803 [ oo [ e [ e 5.500 10/16/2007. | 04/13/2017.
250847  EJ 5 | DETROIT EDISON CO.....ccoooviuriiiriiiriiinseiiesesissesiesessesssesssesssesessssesssesenes | e 2 998,440 |...100.645 1,000,000 999,097 L1725 ISR FURRRRRTRIOR PP 2.650 06/19/2012. | 06/15/2022.
25468P CB 0 |DISNEY WALT CO. ...104.352 .2,500,000 2,519,435 .(19,410) .....5.875 03/19/2008. | 12/15/2017.
260543 CJ 0 |DOW CHEMICAL CO....... ..100.873 | ..............5,043,650 | ..... .5,000,000 | ............. 5,167,409 | ...cocoovvriirriinnns (11,841) [ oo | e | o 3.500 05/25/2016. | 10/01/2024.
26138E  AQ 2 |DRPEPPER SNAPPLE GROUP INC........ccocommrvimrrrimmnrirnnneirnnneineneissnsisssnnns | ceeve | o e i 2FE | ici.2,030,814 ... 99.302 2,057,000 | oo 2,044,843 3,827 2.000 03/21/2013. | 01/15/2020.
263534 BZ 1 |DUPONT E | DE NEMOURS & CO ...106.815 996,718 982 4625 12/15/2009. | 01/15/2020.
26442C  AD 6 | DUKE ENERGY CAROLINAS LLC........coovvvieriiiriinniissneiseneiseneisesesseseinens | cevinas ...104.502 499,883 85 | ovoereeeereninees [ s [ e 5.100 04/09/2008. | 04/15/2018.
26442C  AG 9 |DUKE ENERGY CAROLINAS LLC......c.ovvimiiiriniireiieriesiiesissiseiiesissiienins | cvvees 498,550 |...109.412 499,647 170 | oo [ [ 7.000 11/12/2008. | 11/15/2018.
26442C AS 3 | DUKE ENERGY CAROLINAS LLC 1,296,854 |..... 98.374 .1,278,862 .1,300,000 ...1,296,889 35 1002950 11/14/2016. | 12/01/2026.
263901  AC 4 |DUKE ENERGY INDIANA INC.......ccoooviiiiiiiiiriinissicciiesicensissississinies | e 971,250 |...104.931 ..1,049,310 1,000,000 987,933 3,106 | oo [ [ 3.750 01/28/2011. | 07/15/2020.
278058 DC 3 |EATON CORP.......cooooiiriiireiiiriiereisseisneissesisnesssssssssssssssssssssssssssesnnsess | wovnnes | oo | conevenenn ] [ e 2FE ...3,174,506 |...100.754 ..3,214,053 3,190,000 | ... 3,193,471 | i [ e (16,920) [ ..o | e | e 5.300 12/31/2014. | 03/15/2017.
278642  AE 3 |EBAY INC. ..o | s A 2FE ...2,087,436 |..... 96.927 | .... ..2,059,699 2,125,000 AT16 | i | e | e 2.600 03/24/2015. | 07/15/2022.
278642  AK 9 |EBAY INC....ooouiiiiciieiiiisi et sasnssssssessesisesesas | seenes 2| 2FE 498,895 {...100.192 | .....cccoouvn. 500,960 | ....... 500,000 150 | oo [ [ 2.875 07/23/2014. | 08/01/2021.
278642 AL 7 |EBAYINC....ooiiiiiiciceceseceseceesessesiesesiesesissssisesessssssssssnssssnssssnsneenns | ovenes | oo | coneveneene ] [ e 2FE ...2,028,580 |..... 98.441 ..1,968,820 2,000,000 (500) [ cvveveerererirenes [ e | e 3.450 11/08/2016. | 08/01/2024.
291011 BE 3 |EMERSON ELEC CO......cccooviiiiiiiciininrisissisiienisisssisssiesiessesesesisns | soenes A 1FE]| .. ..1,365,546 |..... 99.226 | ... ..1,389,164 1,400,000 4251 | e e | 2.625 09/15/2015. | 02/15/2023.
291577 AA 4 |EMORY UNIVERSITY ......cosiiiiiriiinniinniinsisssisssissnsisssssssssssssssssssssnnss. | coveien | o [ eoveennees L TFE| i 1,647,330 |...109.628 | ............. 1,644,420 | ............. 1,500,000 | ..cccoovvnnee T Y3 A U IS (16,557) 5.625 . 03/19/2010. | 09/01/2019.
29250R AN 6 | ENBRIDGE ENERGY PARTNERS L P.....ccoooovoriiinriiieniiiecirsneeieneineneinnnens [ evvnes | oo v | i 2FE ..1,227,020 |...105.228 ..1,052,280 1,000,000 | ..ccovvennee 1,056,641 | ...oovverrrrireririens | e (42,922) [ ..o | e | e 6.500 |...... 2.028 |AO...... 11/27/2012. | 04/15/2018.
29379V AL 7 |ENTERPRISE PRODS OPERLLC.......ccoooiriiirriinrisrisenenesseisssisniies | v Al 2FE ...3,340,018 |...106.038 | ... .2,825913 | ..... .2,665,000 2,829,972 | .oovvcvviecniiinnis [ i (125,382) | ccvvvvvrvvnriiins | e [ 6.650 |...... 1.773 |AO...... 10/25/2012. | 04/15/2018.
30231G AC 6 |EXXON MOBIL CORP.........cocoiiviireeirieiirreeiserisseeessesessssssesssessssessssessnssans | oo 2] 1FE 1,035,840 |..101.225 | ............ 1,012,250 | ..coovvvennnee 1,000,000 | ..cccovvennne 1,028,425 (3,863) | ..o | e | e 3176 |...... 2725 |MS...... 12/12/2014. | 03/15/2024.
31428X  BF 2 |[FEDEX CORP.......ocosiriireinrcinncsscsisesssissssissssissssissnssssssssssssnnsssnnns | onneies | oo | coveinnnies 1 2FE| s 3,014,040 | ..... 99.314 | ..o 2,979,420 | ..ocoonnve. 3,000,000 | ............. 3,013,077 (963) 3.250 |...... 3.194 |AO...... | coovvenee 24,375 | .......... 50,646 | 03/21/2016. | 04/01/2026.
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316773  CP 3 | FIFTH THIRD BANCORP.........ccooooiiiiiiiriiiereiieceiisseseecesieseseesessesessesesienenes | s . 2] 2FE 5,160,700 {...102.716 | ............. 5,135,800 | .oooooerenenne 5,000,000 | .............5,142,643 | ...oocoovrrmiriirinn | e QA7) ) TN FORTRTR IO 4.300 |...... 3.829 (U | 98,542 | L 215,000 |12/21/2015. | 01/16/2024.
337158  AF 6 | FIRST TENNESSEE BANK P I . 2| 2FE 2,497,975 |...100.248 ..2,506,200 | ..... .2,500,000 391 | e e | s 2.950 |...... 2.967 |JD....... 73,750 | 11/18/2014. | 12/01/2019.
337915 AA 0 |FIRSTMERIT CORP [V e | 2FE| .o 2,075,500 |...101.687 | ... ..2,033,740 | ..... .2,000,000 (9,238) | ..o | e | e 4.350 |...... 3.754 |FA...... ceeren.87,000 | 10/15/2015. | 02/04/2023.
337738 AM 0 |FISERV INC......cooiiiiiiciiniiiiieriieiiesiesiesisesssisssiess s sssssienes. | seenes . 2] 2FE 3,025,950 |...101.840 | .............. 3,055,200 | ..oocvevnvene 3,000,000 (2,994) [ oo | e | s 3.500 |...... 3.377 |AO...... | «ee......26,250 | ........ 105,000 | 05/28/2014. | 10/01/2022.
302445  AD 3 |FLIR SYSTEMS INC.......cocooiiriireiineieceieseiieseisnesiesesesssesessessssssssnssinnns | oveeee | oo | cevevereen [ e 2FE ...3,821,064 |...100.264 ..3,709,768 | ..... .3,700,000 (6,095) | ..o | e | e 3125 |..... 2.373 |JD....... .59,418 | 10/03/2016. | 06/15/2021.
343498 AB 7 |FLOWERS FOODS INC I I N (OO 2FE| .. ..4,976,650 |..... 95.188 | ... .4,759,400 | ..... .5,000,000 | .. 365 [ i [ e [ 3.500 |...... 3.556 |AO...... . 10/24/2016. | 10/01/2026.
354613  AG 6 | FRANKLIN RESOURCES INC........ccoooiiriiriiiiniiiereissiieseisssseeneseesssienenes | s [P L TFE| 4,492,754 |..107.281 | ............. 4,291,240 | oo 4,000,000 | ......cco.... 4294718 | oo | s (82,660) | ....cvvverrerriins | e | e 4625 |.... 2.349 [MN.....| ........21,089 | ....... 185,000 | 08/12/2014. | 05/20/2020.
36164Q MS 4 | GE CAPITAL INTERNATIONAL.......coooirveereiieneeieneiienesienesieneeeenessenesesnenens | ovenee | ov | cerevereen [ e 1FE ..1,150,459 | ..... 99.952 1,147,000 | ..cccoovennee 1,149,695 (B58) [ cvveoeevercrirenes [ oo | e 2.342 |...... 2278 |MN...... .28,281 | 11/02/2015. | 11/15/2020.
369550 AU 2 | GENERAL DYNAMICS CORP... | e N [T I 1FE| .. 988,800 |..... 98.792 | .... .1,000,000 | ... 993,094 1,083 2.250 |...... 2.377 MN...... e 22,500 | 11/21/2012. | 11/15/2022.
369622 SM 8 | GENERAL ELECTRIC CAPITAL CORP.........ooviviiieinreiieceiiesesieseeieseneenenins | s [V (U I 1FE| oo 321,879 [...110.906 | ....cccoovuunune 318,300 | ....... 287,000 | ... 304,897 (3,964) | ..oocvevrrierii | e | e 5.300 |...... 3.653 |FA......| o595 | L 15,211 | 06/08/2012. | 02/11/2021.
36962G 4R 2 | GENERAL ELECTRIC CAPITAL CORP........ccccevvieririiinniiiniinsiiccsienissienins | v | oo | vevieniiens | evv 1FE ..125,496 |...107.485 123,608 ...115,000 | ... 120,971 (1,504) | ..o | e | e 4.375 |...... 2.889 |MS...... 11/25/2013. | 09/16/2020.
369604 BC 6 |GENERAL ELECTRIC CO. [V R B IO (P 1FE| .. ..998,900 |...103.594 | .... ..1,035,940 .1,000,000 | ... 999,867 136 [ oo [ | 5.250 |...... 5.265 | JD....... 05/27/2008. | 12/06/2017.
375558 AW 3 | GILEAD SCIENCES INC.........coooiriiiiiiiiriiireiiseseieessiseseiseseiesssssssiseseiens | e [ [ o 1FE| 5,145,550 |...102.643 | .............. 5,132,150 | oo 5,000,000 | ...coceeeen. 5,127,935 | ..o | e (16,002) [ ..ooovvevervireriins | oo | e 3.700 |...... 3.288 |AO...... 11/24/2015. | 04/01/2024.
377372 AD 9 | GLAXOSMITHKLINE CAP INC.......cooomirieririieiirinnieiiesieessssissisesiesisenes | veenes [P IO IOV 1FE ..1,990,300 |...105.401 ..2,108,020 2,000,000 | ..ocvornee. 1,998,319 1,145 | v | e | s 5.650 |...... 5.715 |MN...... 14,439 05/28/2008. | 05/15/2018.
377372 AH 0 | GLAXOSMITHKLINE CAP INC.......cooiiiiiiiieiirieiseeeiseseiesseiesesseseseseiies | s [ (U i I 1FE| .. 983,490 {...100.249 | .... ..1,002,490 1,000,000 | ... 987,624 1,785 | oo | e | e 2.800 |...... 3.020 [MS...... 8,011 08/20/2014. | 03/18/2023.
38141G  FG 4 | GOLDMAN SACHS GROUP INC........cmrvermrierrriimrriiseisssissessesesssessssssnnes | e [P (U I 1FE| e 1,005,690 |..104.174 | ............. 1,041,740 | .ooovvvenneee 1,000,000 | ..ooovvernne 1,000,761 (684) [ cvveververerrienns [ e | v 5.950 |...... 5.874 [ | v 26,940 01/11/2008. | 01/18/2018.
406216 BD 2 |HALLIBURTON CO......ccoooviiiiiiriiiniiesniisssiesssissssssssssssssssssssssssssssennes | coneees . 2] . 2FE 507,805 |..101.541 | ...............507,705 | ...... 500,000 | ... 505,465 [(4G5) ] OSSO RPN PO 3.500 |...... 3.307 |FA....... 17,500 | 10/28/2013. | 08/01/2023.
437076  BC 5 |HOME DEPOT INC.......ooiiiiieiiriiiiceiieseeiseeieeseises s | ceneees [ [ (] TFE| 5,557,400 |...105.278 | .... .5,263,900 | ....ococeenes 5,000,000 | ...coceeeen. 5,538,876 | ....oooervreerrrrinnies | e (18,524) [ ..o | e | e 3.750 |...... 2.066 |FA....... 09/29/2016. | 02/15/2024.
437076 BG 6 |HOME DEPOT INC.......ccoomviiriiinniiinniissississsisssssssssssssssssssssssssssns | coneees [P L TFE| 996,320 |...100.482 | .............. 1,004,820 | .............. 1,000,000 | ... 997,096 492 2625 |..... 2.683 JD....... 05/28/2015. | 06/01/2022.
438516 BL 9 |HONEYWELL INTERNATIONAL INC........cooooimriinriiniineiseneieenisseeeseneeos | ceveees [ (] TFE| 2,975,160 |..... 94.654 ..2,839,620 | ... .3,000,000 | .... 2,975,481 7.2 [N TSRO IOVORRRRIRIR IO 2.500 |...... 2.595 [MN...... 10/26/2016. | 11/01/2026.
446438 RGO [HUNTINGTON NATIONAL BANK........ovveiiiriiiciiririicnsissiesiesissinsissiiens | e . 2| 1FE 2,995,260 |...100.088 ..3,002,640 | ... .3,000,000 | ... 2,997,841 925 2200 |...... 2.233 |AO...... 02/26/2014. | 04/01/2019.
446438 RM 7 |HUNTINGTON NATIONAL BANK.........ccoooieririmririniiieeeisensiesseieseeeseeieneees | ceveees . 2] 1FE 1,997,480 |..... 99.504 ..1,990,080 .2,000,000 L £< T R ORI PO 2400 |....2.426 |AO...... 02/19/2015. | 04/01/2020.
452308 AP 4 |ILLINOIS TOOL WORKS INC . 2| 1FE 2,759,763 |...104.367 ..2,718,760 .2,605,000 | .. .(23,484) ern3.375 02/23/2015. | 09/15/2021.
457153  AE 4 |INGRAM MICRO INC B - 1 2FE| ..o 2,122,300 |...101.471 ..2,029,420 .2,000,000 | .... 2,015,502 . (22,449) | ..o | e | 5.250 11/02/2011. | 09/01/2017.
458140 AM 2 |INTEL CORP ...100.451 ..1,506,765 1,500,000 | ...ccoovennee 1,495,987 B12 | oo [ e [ 2.700 12/04/2012. | 12/15/2022.
458140 AS 9 |INTEL CORP. ..105.476 ..1,054,760 | . .1,000,000 | ... 998,692 127 +.r.3.700 07/22/2015. | 07/29/2025.
459200 GJ 4 |INTERNATIONAL BUSINESS MACHINES ...102.997 2,574,925 | ..... .2,500,000 | .... 2,502,539 (3,440) [ ..o | e | s 5.700 10/12/2007. | 09/14/2017.
459200 HE 4 |INTERNATIONAL BUSINESS MACHINES ...100.230 1,000,000 | ... 999,749 102 1.875 07/11/2014. | 05/15/2019.
459200 HP 9 |INTERNATIONAL BUSINESS MACHINES ..102.719 .1,500,000 399 0003375 08/08/2013. | 08/01/2023.
478160 AQ 7 [JOHNSON & JOHNSON..... ...102.756 2,000,000 | .. 22,010,261 [ | s (15,854) [ ..ocvvvvercirneins [ v, [ e 5.550 04/25/2008. | 08/15/2017.
478160 BS 2 | JOHNSON & JOHNSON........ccvorirrrinirierieriseiinnnisnisesienisssssississesssssnnsss | convies | oo | verivenenn ] [ e IFE | ciin1,000,000 | ... 98.442 1,000,000 | ...ccovvveee 1,000,000 [ ..ovourvvrierierins | e | e | e | 1.650 02/25/2016. | 03/01/2021.
478160 BT 0 |JOHNSON & JOHNSON........cocooimviirnrirnniinnrisnneissneissneessneesnssssnesssnennns | conenen | o [ eeveveene 1|t IFE | ii..514,600 | ... 97.299 . 500,000 | ... 513,629 (971) <rr2.050 07/19/2016. | 03/01/2023.
46625H GY 0 |JP MORGAN CHASE & CO........ 2104313 | 521,565 | 500,000 | ... 499,876 T2 | e s [ 6.000 12/13/2007. | 01/15/2018.
46625H HS 2 | JPMORGAN CHASE & CO......... ...106.221 1,000,000 | .....ccoooeee 1,026,275 (6,801) [ oo | e | e 4.400 08/20/2013. | 07/22/2020.
46625H JJ 0 | JPMORGAN CHASE & CO......... [ [ . ..2,934,840 | ..... 99.642 .3,000,000 | .... 2,948,910 7041 | o [ e [ e 3.375 12/18/2014. | 05/01/2023.
46625H LW 8 | JPMORGAN CHASE & CO......cvviririririiiiniissieiienississsissiisesiessesssssians | voenes . 2| 1FE 1,515,885 |...100.904 1,500,000 | ...coovveeee 1,511,936 (3,328) [ oo | e | s 2.750 10/23/2015. | 06/23/2020.
48121C YK 6 | JPMORGAN CHASE BANK ......ccoovireiicriiineiieneeineeseesesissesissnssssesessnsssnns | eveees | oo | coveviieenns | covens 1FE 497,855 |...103.198 500,000 | ... 499,775 284 | oo | v | e 6.000 .062 [AO...... .30,000 | 09/09/2008. | 10/01/2017.
485170 AV 6 |KANSAS CITY SOUTHERN... . [P PP IOV 2FE| .. ..3,167,876 |..... 97.370 | ... . 3,211,000 | ..cocovnnee. 3,168,603 T2 [ e [ e [ 3.000 .231 [MN...... . 11/17/2016. | 05/15/2023.
487836  BH 0 [KELLOGG CO........coovviiriiirrisciicsississsisssisssssssss s | coneees [P L 2FE| ..o 2,193,437 |..100.235 | .............. 2,165,076 | ....cccceee.e. 2,160,000 | ............. 2,162,759 (4722 ) [N DR I 1.750 410 [MN..ooo| v 4,620 | 37,800 |08/27/2012. | 05/17/2017.
489170 AD 2 |KENNAMETAL INC.......cooviiiiiiiriiirieiieseeiseseiesseiseseiesessesssssssssesssessiienes | cereees . 2] 2FE 2,008,060 |..... 99.451 .1,989,020 | ..... .2,000,000 ..2,003,383 (1172) | oo | e | e 2.650 .586 | MN...... .53,000 | 11/05/2012. | 11/01/2019.
4932TM 2K 9 [KEY BANK .....cooiiriirccecssse s | s [P (U I TFE| 1,995,260 |..... 99.841 | ... .1,996,820 | ... .2,000,000 | .. ...1,995,914 A4 | s [ [ 3.300 .328 |JD....... . <ierr....86,000 | 05/27/2015. | 06/01/2025.
49326E  ED 1 [KEY BANK ....oooiciciceceeseeseisessssisesi s | cevinas e | 2FE| oo 3,068,820 {...109.353 | .............. 2,952,531 | oo 2,700,000 | .... 291,367 | .o | e (46,044) | ..o | e | e 5.100 11 | MS. | 37,108 | 137,700 | 06/11/2013. | 03/24/2021.
494368 BH 5 |KIMBERLY CLARK CORP........coooomirviirriirriineisnseiinesssessssessssesssssssssesnnes | ceveees ] (1 AFE| oo 984,740 |..... 99.231 | oo 992,310 | coovvvreeens 1,000,000 | ... 991,679 LI A ORI ORI IO 2.400 573 [MS......| cerernn8,000 | oo 24,000 | 02/06/2012. | 03/01/2022.
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494368 BQ 5 |KIMBERLY CLARK CORP.........ccoocooiriiiiiiiriiineiieseiieseiseseiieceseesssiesenieseies | ceeeees w1 AFE | 493,850 |..... 97.271 | oo 486,355 | ....oocoovenenn. 500,000 | ... 494,547 BBT | o | e [ e 2650 |...... 2.800 [MS...... 10/22/2015. | 03/01/2025.
500255 AS 3 |KOHLS CORP........cosriiiriiiriieneiseseisessissss s | e . 3,961,400 |..... 98.857 ..3,954,280 4,000,000 A4B4 | .o | | 3.250 |...... 3.390 |FA....... 03/11/2015. | 02/01/2023.
50540R  AK 8 |LABORATORY CORP AMER HLDGS | s e el 2FE | 2,204,285 |...100.466 | ... ..2,190,159 2,180,000 | .. (4,999) 2.200 |...... 1.964 |FA...... 08/28/2012. | 08/23/2017.
539830 BG 3 |LOCKHEED MARTIN CORP.......cccevvimiriiririiriiniisniisesiesesesssissiiesiesisenss. | voenes 1| 2FE | e 1,793,636 |..101.093 | ......cc....c. 1,814,619 | .coovvrnanes 1,795,000 | ..cooovvreeee 1,793,818 LT [N ORI PP 3.100 |...... 3112 | e | 025,659 | e 35,860 | 12/16/2015. | 01/15/2023.
548661 CQ 8 |LOWES COS INC.......cooiriiieeireeiceiisseniesesissesissssesessssssssssssssesssssssssss | e . 998,180 |...107.168 ..1,071,680 1,000,000 | ... 999,307 191 | [ | 4625 |..... 4.648 |AO...... 46,250 | 04/12/2010. | 04/15/2020.
559080 AE 6 | MAGELLAN MIDSTREAM PARTNERS LP........cccccouniiiiniiniiieiiiineinsissiienns [ s el 2FE | 1,661,955 |...110.667 | ... 1,471,871 1,330,000 | ...ccovveeae 1,463,427 | ..o | e (50,325) [ ..ocvvvrirriiniins [ e [ e 6.550 |...... 2451 | Jd....... e 87,115 | 11/27/2012. | 07/15/2019.
571903 AL 7 |MARRIOTT INTERNATIONAL INC.......ccooooiiriiimriimnienniisseisssiissseiisneiines | s . 2,010,380 |...102.587 | .............. 2,051,740 | oo 2,000,000 | .... 2,005,798 (1,520) [ oo | e | e 3.375 |...... 3.288 |AO...... | ... 14,250 | ... 67,500 | 11/18/2013. | 10/15/2020.
57636Q AB 0 |MASTERCARD INC.......coocoomimiiriiiiinissisisssississssssssisssssssssisssssnss | ceieees 1l AFE | 2,051,472 |...102.859 .2,093,181 | ..... 2,035,000 | ............. 2,049,992 [R5 1 [UUURTOR DR IO 3.375 |...... 3.261 |AO...... 168,681 | 11/23/2015. | 04/01/2024.
579780 AJ 6 |MCCORMICK & CO INC.......oeverririiniiiiierieiensissiiesiesessssssissisesienes | seenes . 991,380 |{...102.430 | .... ..1,024,300 .1,000,000 | ... 993,942 T [ e [ e [ 3.500 |...... 3.603 |MS...... .35,000 | 08/14/2013. | 09/01/2023.
581557 AV 7 | MAGELLAN MIDSTREAM PARTNERS LP.........cccoooomimiimrirnnniiinniiseneirsneiins | s 1 el 2FE | 2,597,848 |...100.691 | .............. 2,215,202 | oo 2,200,000 | ... 2,212,878 | .o | e (76,023) [ ..o | oo | e 5.700 |...... 2175 [MS.....| ceeeeaen 41,800 09/12/2011. | 03/01/2017.
58933 AA 3 IMERCK&COINC ..4,195,550 |...106.121 4,000,000 | ..coooorennd, 144,499 | i | i (35,926) [ ...cvvvrvrrirniins [ e [ e 3.875 |...... 2.869 |JJ....... cevenenn 11,472 07/14/2015. | 01/15/2021.
58933y AQ 8 |[MERCK& COINC ] . ...1,002,660 |..... 99.299 | ... 1,000,000 [(CIGI:) T PRI SOOI DO 2.350 |...... 2.308 [FA...... coerennn9,204 03/27/2015. | 02/10/2022.
59156R AR 9 [ METLIFE INC.....oiiiiiiiiiieieceeieceiieceiiesesiesesissesisessessisssisssssssiesssios | cevinas e e AFE | 1,003,500 |...107.810 | .............. 1,078,100 | ..ccooovenneee 1,000,000 (A18) [ oo [ e | e 6.817 |..... 6.768 [FA......| cccooeeees 25,753 08/12/2008. | 08/15/2018.
59156R  BH 0 [METLIFE INC......otiiiieiieiieriinissiesesisesnsisiie e sssssisesiensinsns. | evvees ..1,013,940 |...102.653 ..1,026,530 1,000,000 (1,278) [ oo | e | s 3.600 |...... 3432 |AO...... 06/03/2014. | 04/10/2024.
594918 AC 8 |MICROSOFT CORP... | s e ...1,489,750 |...106.262 | .... ..1,593,930 1,500,000 | .. 1121 | e | e 4200 |...... 4286 |JD....... 06/24/2009. | 06/01/2019.
594918 AW 4 [ MICROSOFT CORP.........ccooviirriinriinsiisnsiinsssssssssssnsssssssssssss s | e . 1,293,604 |..105.324 | ............. 1,369,212 | .oooocviienes 1,300,000 | ...ccovveeee 1,295,323 58O | oo | e | s 3.625 |...... 3.684 |JD....... 12/03/2013. | 12/15/2023.
594918 BB 9 [MICROSOFT CORP........ccooviiiriiiiiiniiissiissiissiesseessssssssssssssesssssesnenens | s 997,910 |..... 97.987 1,000,000 | ... 998,263 189 | oo [ e | o 2700 |...... 2.724 |FA...... .27,000 | 02/09/2015. | 02/12/2025.
594918 BQ 6 |MICROSOFT CORP... | e Nl AFE | 2,492,525 |..... 95.580 | ... .. 2,500,000 | ... 2,492,939 A4 | e [ e [ 2.000 |...... 2.046 |FA....... . 08/01/2016. | 08/08/2023.
595620 AH 8 | MIDAMERICAN ENERGY CO........oovrviiimiiiniiimeisnsiessisssissssissesisnssenes | s 1 AFE | 2,003,500 |...104.272 | .............. 2,085,440 | ....cc.co..... 2,000,000 | .... 2,000,528 (A13) [ oo [ [ 5.300 |...... 5277 |MS.....| ....31.211 | .. 106,000 | 04/10/2008. | 03/15/2018.
61747TW  AF 6 | MORGAN STANLEY.. O I e 995,800 |...110.958 ..1,109,580 1,000,000 | ... 998,000 A28 | o | e [ 5.750 |...... 5.806 [JJ....... .57,500 | 01/20/2011.| 01/25/2021.
61747Y DW 2 |MORGAN STANLEY.. IOl I e ...1,009,470 |...100.471 ..1,004,710 1,000,000 | ....ccovueeee 1,006,361 (1,970) [ oo | e | e 2.650 |...... 2434 |JJ....... .26,500 | 05/29/2015. | 01/27/2020.
61945C  AC 7 [MOSAIC CO ...coosiviiriiceiiceieceiiesesiesesissessesesssesesssesesesssissssss s | covenns e ...3,129,480 |...100.834 ..3,025,020 .3,000,000 | ............. 3,126,068 (B,A12) [ oo | e | e 4250 |.....3.533 |MN...... 10/18/2016. | 11/15/2023.
620076 BB 4 |MOTOROLA SOLUTIONS INC.. [ ...2,968,500 |...101.077 ..3,032,310 .3,000,000 | .... 2,976,952 3,785 23,750 09/17/2014. | 05/15/2022.
553794 AA 6 |MUFG AMERICAS HOLDINGS CORP.........ccccooimmmiinriinnisnnisssiinssisnniiinns | s . 1,992,860 |..... 99.649 ..1,992,980 .2,000,000 | ............. 1,997,332 2,369 | oo [ [ 1.625 02/06/2015. | 02/09/2018.
637071 AJ 0 |NATIONAL OILWELL VARCO INC......ccoooomiiiimrrinneiineeiseeiiesesieeseesessisneens | s . 2 1,485,492 |..... 92.674 ..1,390,110 1,500,000 | ...ccoovennee 1,490,690 1432 [ s e | e 2.600 03/25/2013. | 12/01/2022.
637432 HT 5 |NATIONAL RURAL UTILS COOP FIN I A 2,518,655 |...101.132 ..2,528,300 .2,500,000 | .... 2,500,701 (2,451) .....5.450 02/15/2008. | 04/10/2017.
637432 KT 1 |NATIONAL RURAL UTILS COOP FIN.......ccoiiiiiiriiiniiiiniissiissseissiesniiins | s e 997,770 |...104.293 ..1,042,930 1,000,000 | ... 999,697 264 | oo | v | s 5.450 01/15/2008. | 02/01/2018.
638612 AK 7 |NATIONWIDE FINANCIAL SERVICES INC........coocomirvirriireiireneiieneeineeiieenes | s e ...5,270,207 |...109.224 ..5,144,450 4,710,000 15,087,559 | oo | e (81,720 [ ..o | e | e 5.375 09/19/2014. | 03/25/2021.
64952W BZ 5 |NEW YORK LIFE GLOBAL FUNDING . e 1,498,950 |..... 99.722 ..1,495,830 .1,500,000 ...1,499,535 346 | e | s | 1.300 .19,500 | 04/20/2015. | 04/27/2018.
854108  AC 7 | NIKE INC......oiioiieiiciiecisecieseieseisseiiese e | i e ...3,370,385 |..... 97.525 ..3,424,103 3,511,000 3,395,267 | ..o | i 16,466 2.250 .78,997 | 06/23/2015. | 05/01/2023.
674599 BY 0 |OCCIDENTAL PETROLEUM CORP.......cccovtviiriiiiniiniienisnisniisssisssienieninns | vevenes 999,770 |...106.227 ..1,062,270 1,000,000 | ... 999,896 23 [ s | e | 4.100 141,000 | 12/13/2010. | 02/01/2021.
674599 CC 7 |OCCIDENTAL PETROLEUM CORP.. - ...1,015,100 |...102.210 ..1,022,100 .1,000,000 (2,084) 03125 .31,250 | 01/13/2015. | 02/15/2022.
680223 AJ 3 |OLD REPUBLIC INTERNATIONAL CORP SRR RO . ...3,251,460 |...104.191 ..3,125,730 3,000,000 | ..cceerern. 3,241,375 | oo | i (10,085) [ ..ocvvvrerrivniins [ e [ e 4.875 .73,125 | 08/17/2016. | 10/01/2024.
68389X  AG 0 |ORACLE CORP.........ooiiiiriiiceierciecessesesise s | cenenes ...3,624,840 |...107.842 ..3,235,260 3,000,000 | ...ccc.ee.3,247,507 | oo [ e (95,440) [ ...ooveverriirii | e | e 5.000 12/12/2012. | 07/08/2019.
68389X AP 0 | ORACLE CORP. BV e . ..1,5613,260 |..... 98.930 | ... ..1,483,950 1,500,000 (1,295) | oo | e | e 2.500 11/28/2012. | 10/15/2022.
68389X AU 9 [ORACLE CORP......ccotviiitiieriiieniriiiesiisiesis s ssssssseens | eveoes [P I (i 1FE| oo 2,141,200 |..101.891 | ...ccoouuveen. 2,037,820 | .oovvernnene 2,000,000 | .coeerernn2,129,805 | oo | i (11,395) [ oo [ e [ e 3400 |....2421 [ | 032,678 | e 34,000 |04/18/2016. | 07/08/2024.
713448 BH 0 |PEPSICO INC......ooiiiiieiiieiiceieeesseeiscssisesisssssssssssssssessssssssssnssssnssans | venes [ oo | coveveennns | covens 1FE ..994,860 |...105.018 .1,000,000 | ... 999,108 592 | oo | e | e 5.000 .066 |JD....... .50,000 | 05/19/2008. | 06/01/2018.
713448 CG 1 |PEPSICOINC. SOOI PO B IO 1FE| .. 419,985 |..... 99.891 | ... ...450,000 | ... 428,958 2,996 | .o [ s [ 2.750 .602 [MS...... 12,375 | 11/22/2013.| 03/01/2023.
713448 DN 5 |PEPSICO INC......coovviiiiiriiireisescissnsssnssssssssssssssssssssssssnsnons | oo [P (U I TFE| i 1,999,640 |..... 94.667 | ..ccooovvnne 1,893,340 | ..ccooovvnnne 2,000,000 | ....cccooeo.. 1,999,648 8 | i | s | 2.375 .377 |AO...... 10/03/2016. | 10/06/2026.
717081 DH 3 |PFIZER INC.....iiiiiiiieeceseceececeesesiesesi e | i [ (O I 1FE 991,870 |...101.764 .1,017,640 1,000,000 | ... 993,790 856 | v | e [ e 3.000 107 |JD....... 09/18/2014. | 06/15/2023.
72650R AT 9 |PLAINS ALL AMERICAN PIPELINE L P SRR I [P (ORI I 2FE| .. ...2,444,740 | ..105.677 | .... 2,113,540 | ..... .2,000,000 | ............. 2,109,726 | ... [ e (80,088) | ....ccvvourverrriies | v | e 6.500 .300 |MN...... 08/27/2012. | 05/01/2018.
89349l AG 3 |PNC BANK ...t | i . 2] 1FE 991,260 |..... 98.442 | oo 984,420 | ..o 1,000,000 | ... 994,353 879 | oo [ e [ 2.700 .806 |MN...... 05/07/2013. | 11/01/2022.
69353R  EF 1 [PNCBANK ...coooiriiriceccecscsssssss s | coveias . 2| 1FE 3,052,496 |...100.517 | .............. 2,868,755 | ...ccoounv. 2,854,000 | ............. 3,044,671 (7,825) | ..o | e | s 3.300 .352 |AO...... 08/25/2016. | 10/30/2024.
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69353R  EW 4 | PNC BANK ..o [ evvnes | oo | cvereiinns | ceeeee 1FE| 3,997,560 |..... 98.679 | ..coovve 3,947,160 | .ooooovcenenne 4,000,000 316 | oo [ e [ 2150 |...... 2.163 |AO...... 04/26/2016. | 04/29/2021.
74005P  AZ 7 |PRAXAIRINC......covvviiriiiiriiiiriisnessnessneissssssisssssnsssssssessssssnssssnnnens | coneees | oo [ eeveinnne T | i 1FE ...3,111,840 |...102.272 ..3,068,160 3,000,000 | ....cc.......3,081,351 | oo [ e (16,291) [ oo | e | s 3.000 |...... 2.383 [MS...... 02/10/2015. | 09/01/2021.
74005 BA 1 |PRAXAIRINC Y I 2] 1FE| .. ...1,493910 | ..... 99.254 | ... ..1,488,810 1,500,000 596 | v | e [ e 2450 |...... 24% |(FA..... 02/01/2012. | 02/15/2022.
740189  AK 1 | PRECISION CASTPARTS CORP........ccocosruuriiiiinriniiieriesinsisssisssiessenisnnies | eoenes | o | veverirenes (i 1FE| i 1,999,023 |..... 99.802 | ..ovcvvruvne 1,996,040 | ......ccooeec. 2,000,000 197 | i [ [ 1.250 |...... 1.260 |JJ....... 01/11/2013. | 01/15/2018.
742718  EQ 8 |PROCTER AND GAMBLE CO........occovmvinrriameeieneeieserisnesissessssessssesesnnsens | oveeee | oo | coreveveen [ e 1FE 501,750 |..... 98.289 | ...............491,445 | . 500,000 501,695 [6515) 1 [T VSOOI OO 1.700 |...... 1.627 |MN...... 11/02/2016. | 11/03/2021.
743315 AN 3 | PROGRESSIVE CORP OHIO.........oosiivimriiiriineiiseeiseiiseseiosesesiseesesessioens | s Al 1FE ...4,585,088 |...105.856 | .............4,651,313 | .............. 4,394,000 | oo 4,519,552 | coovooeveerieenins | s (24,911) [ oo | e | e 3.750 |...... 3.088 [FA...... 04/17/2014. | 08/23/2021.
69362B  AY 8 |PSEGPOWER LLC.......cccooiiiiiiiiiiiicisiescssissssssessesssisssines | v 2] . 2FE 514,200 |..104.287 | ................521,435 | ... 500,000 507,151 (1,446) | ..o | e | e 4150 |...... 3.798 | MS...... 09/22/2011. | 09/15/2021.
744448  CC 3 |PUBLIC SERVICE CO COLO........coovuireririeririeieeneieseiseseissesssssssessenssnsenes | woveees | oo | cevevienns (] TFE | o 994,600 |...107.782 1,000,000 998,432 B4 | oo | e | s 5125 |..... 5.195 |JD....... 05/28/2009. | 06/01/2019.
744448  CL 3 |PUBLIC SERVICE CO COLO.......coomtiriniiiirierieriieissisiiesiesessssissiassiiens | seenes 2| 1FE 996,810 |..... 99.016 | .... .1,000,000 997,274 283 [ e | e | e 2.900 |...... 2.937 |MN...... 05/05/2015. | 05/15/2025.
74456Q BK 1 |PUBLIC SERVICES ELECTRIC GAS CO .....cooevviviriiriisiiesieciseiniisniinns [ s 2| 1FE 995,200 {...100.784 | .............. 1,007,840 | ......cc.o..c. 1,000,000 996,111 430 [ o [ e [ e 3.050 |...... 3.106 | MN...... 11/04/2014. | 11/15/2024.
74456Q BL 9 |PUBLIC SERVICES ELECTRIC GAS CO ....coovvviiiriiriiniiiciiesiseeiniissienns [ s 2| 1FE 998,970 |...100.062 ..1,000,620 1,000,000 999,119 91 [ e | e | e 3.000 |...... 3.012 |MN...... 05/06/2015. | 05/15/2025.
76009X  AA 6 |RENSSELAER POLYTECHNIC INST......cocoiiiiiiiriiiriiineisneisseissnsissnsinnnes | ceneees | o [ eevienenns L] TFE| i 3,403,580 {...109.299 | ... 3,278,970 | ..... .3,000,000 | .....ec00n.3,212,326 [ oo | e (53,415) [ oo | e | e 5.600 |...... 3.529 |MS...... 06/24/2014. | 09/01/2020.
749685 AR 4 |RPMINTERNATIONAL INC.......cooooiiiiiiiiiiiiinniiseneieeseiseseisseseissesessssseienes | wveeee [ v | cereviinns (] 2FE| oo 3,527,400 {...109.817 | ..ccooovennces 3,294,510 | oo 3,000,000 | ...ccc0o.n.3,227,945 | i [ e (76,834) | ..o | e | e 6.125 |..... 3.254 |AO...... 11/27/2012. | 10/15/2019.
808513 AD 7 | SCHWAB CHARLES CORP ........coeviriiiiniiserierierinssissiseiiesissessssisniseiis | eovnnee | o | reverinen | e 1FE ..5,544,000 |...106.895 ..5,344,750 | ..... .5,000,000 | ....c0.oee0.5,350,398 | ..o | e (93,260) [ ..ocvvvevernerinins [ v [ e 4.450 |...... 2.384 | JJ....... 11/24/2014. | 07/22/2020.
808513 AL 9 | SCHWAB CHARLES CORP ..........cooiiiiiiiiiciiieiiseeiieeseisssseissssissssssssssienes | e Al 1FE| .. ...2,675,900 |..... 98.117 | ... 2,614,818 | ..... 2,665,000 [(CHE:) T SPRURTRUROT UPURORORTON PR 3.000 |...... 2.947 |MS...... 03/01/2016. | 03/10/2025.
824348 AP 1 | SHERWIN WILLIAMS CO......ovvvirriiriiniiniiicrienisniississiesissessesississssissssens | covenes | o | severienns (A 1FE| oo 2,003,990 |..... 99.827 | .ovvvven. 1,996,540 | .......co..... 2,000,000 (1,196) [ oo | e | s 1.350 |...... 1.289 |JD....... 07/11/2014. | 12/15/2017.
828807 CN 5 | SIMON PROPERTY GROUP LP........ccoooiiriiiiniiiriisnnienniissniissneisnsinnis | wvenes [ er | ceneiienni | o 1FE ...1,651,165 | ..... 98.605 ..1,543,168 1,565,000 1,305 | oo | v | e 2750 |...... 2.851 |FA..... 43,037 | 12/19/2012.| 02/01/2023.
832696 AH 1 |SMUCKER JM CO ...3,010,879 |...100.966 | .... ..3,028,980 3,000,000 (1,483) | oo | e | oo 3.000 |...... 2.941 [MS...... ceer..90,000 | 05/08/2015. | 03/15/2022.
84755T AA 5 | SPECTRAENERGY CAP LLC 3,248,873 |..104.542 | ............. 2,797,544 | ....cccc...... 2,676,000 | .... 2,823,640 | ..o [ e (112,108) | covvvvvrvieriiins [ e [ 6.200 |...... 1.850 [AO...... | cooveres 35,026 | ....... 165,912 | 03/21/2013.| 04/15/2018.
855244 AJ 8 | STARBUCKS CORP ...7,167,370 ..6,977,600 7,000,000 | ... 745,070 | .o | e (22,300) [ ..ooovveverienienn | e | e 2.100 |...... 1.565 |FA....... .73,500 | 05/11/2016. | 02/04/2021.
857477 AN 3 | STATE STREET CORP 998,980 ..1,009,850 1,000,000 999,163 91 | s [ e [ 3.300 |...... 3.312 | JD....... .33,000 | 12/10/2014. | 12/16/2024.
857477 AL 7 |STATE STREET CORP. ...2,573,130 ..2,644,806 | ... .2,650,000 <7 TR ORI D 3.100 |...... 3.464 |MN...... 82,150 | 11/22/2013. | 05/15/2023.
871829 AL 1 |SYSCO CORP 3,023,130 ..3,116,010 .3,000,000 . (2,720) 5.250 57,500 | 02/14/2008. | 02/12/2018.
871829 AQ 0 |SYSCO CORP 987,220 1,000,000 992,619 1,240 | | e | e 2.600 26,000 |06/06/2012. | 06/12/2022.
87612E AV 8 | TARGET CORP.. 997,130 |...105.923 . 1,000,000 998,856 296 3.875 .38,750 | 07/13/2010. | 07/15/2020.
87612E AZ 9 |[TARGET CORP.. 1,057,810 |...101.903 ..1,019,030 .1,000,000 (7,151) .r.2.900 .14,500 | 04/01/2016. | 01/15/2022.
87236Y AA 6 |TD AMERITRADE HLDG CORP. ...4,009,626 |...109.858 .3,834,044 | ... .3,490,000 | ......c.....3,798,681 [ ..o | e (100,890) | .cvvvveverriins | e [ e 5.600 11/18/2014. | 12/01/2019.
878237 AF 3 | TECH DATA CORP . ..2,024,240 |...101.231 ..2,024,620 | ... .2,000,000 (5,149) | oo | e | e 3.750 10/25/2012. | 09/21/2017.
882508 AU 8 | TEXAS INSTRUMENTS INC....... A 3,023,640 |..... 99.776 ..2,993,280 .3,000,000 (3,781) .....1.650 05/02/2013. | 08/03/2019.
887315 BJ 7 | TIME WARNER COS INC.......ccoooiriiiriiieriiiriiiseseeiesesiesesiesesseseseeseseesesens | s . ...3,776,580 |...104.483 3,134,490 | ..... .3,000,000 | ..o 3,123,771 [ | e (154,066) | ...coooovvererries | cervereneireriirenens [ e 7.250 08/15/2012. | 10/15/2017.
872540 AP 4 | TUX COS INC.....coviiiicritiriisiiseiesiesessesnsis e | seenes 2 3,371,585 |..... 97.953 ..3,428,355 | ..... .3,500,000 15,123 | oo | e [ 2.500 08/19/2015. | 05/15/2023.
89233 58 1 |TOYOTA MOTOR CREDIT CORP. . ...3,119,910 |...100.019 ..3,000,570 .3,000,000 .(29,810) <rr2.050 12/11/2012. | 01/12/2017.
89233P 5T 9 | TOYOTAMOTOR CREDIT CORP.........oommriirriinniineiene s | coneees Al 1FE| .. ...2,150,000 |...103.306 ..2,066,120 .2,000,000 | .oocerreenn 2,132,472 | s | e (17,528) | e [ [ 3.300 04/18/2016. | 01/12/2022.
91159H  HC 7 [USBANCORP.......ccoooiiiriiirriiriseseienesnesssasssssissssssnssesssssssssessssennens | eovies | o0 | veneeenns 2] TFE| i 1,539,307 |...101.956 ..1,580,318 1,550,000 | ..o 1,543,048 | oo | e 1207 | s | s [ 3.000 11/20/2013. | 03/15/2022.
91159H HK 9 |U S BANCORP 2| 1FE 3,622,570 {...101.907 | .... ..3,566,745 | ..... .3,500,000 | ...ooeeern3,811,8671 [ oo | e (10,709 [ ..ooevevrrireniins | e | oo 3.600 . 03/01/2016. | 09/11/2024.
904311 AA 5 |UNDER ARMOUR INC......oovurriiiiiniiierieniiississiiesiesesssssssissssiessenssenns | coenes | o | veverienes (A 2FE| s 4,061,680 |..... 94.443 | ..o 3,777,720 | v 4,000,000 (TATT) [ o | e | s 3.250 65,722 | 09/27/2016. | 06/15/2026.
907818 DY 1 |UNION PACIFIC CORP........coovuireiireiireiicesiesesissesissessessssesesssessssesnsesns | oo 2| ... 1FE 996,690 |...101.629 ..1,016,290 1,000,000 997,354 283 | e | v | s 3.250 .32,500 | 08/07/2014.| 01/15/2025.
907818  EE 4 |UNION PACIFIC CORP........otvrriiciiiiieririnnisnieiiesisesissnsssssissisessesisennes | coenes | o | sevesienns (i 1FE| oo 999,200 |...100.223 ..1,002,230 1,000,000 999,437 154 2.250 cervnnnnnnn 190 | .0nn..22,500 | 06/16/2015. | 06/19/2020.
911312 AH 9 |UNITED PARCEL SERVICE INC.........oovviiiriiiinriiiniiisneiisnsisnsisseisnesisnnns | s [ o0 | coveiinns L TFE| i 1,998,040 |...104.220 | ............. 2,084,400 | ..ocoovenenn. 2,000,000 | ....cccooeo.. 1,999,743 233 | e | | 5.500 |....5.513 [Jdocccs | o 50,722 | ....... 110,000 | 01/10/2008. | 01/15/2018.
911312 AQ 9 |UNITED PARCEL SERVICE INC.......c.coovvimeriirnmiimeneereneirsneeirsnesisesssisssesisenens | veeee [ ev | cereveneen [ s 1FE 998,670 |..... 99.587 | ..coeereeenn995,870 | i 1,000,000 999,197 128 | oo [ e | 2.450 6,125 .24,500 | 09/24/2012. | 10/01/2022.
911312 AY 2 |UNITED PARCEL SERVICE INC... O I Al 1FE| .. .499,820 |..... 94544 | ... 472,720 | ....... 500,000 499,823 3 | i | | 2.400 2,233 10/19/2016. | 11/15/2026.
913017 BR 9 |UNITED TECHNOLOGIES CORP...........cccoouirriimeeiiceiieneiienesissessenesssnesienns | evenee | v | coreverenns 1 1FE| 1,499,965 |...107.918 | ............ 1,618,770 | ..coovvvennne 1,500,000 | ...cccovennee 1,499,990 1] s | oo [ 4500 |.....4.500 |AO...... | ccccueeen. 14,250 | .......... 67,500 | 03/31/2010. | 04/15/2020.
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Statement as of December 31, 2016 of the Medical Mutual of Ohio

SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
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
90331H  MS 9 | US BK NATL ASSN MINNEAPOLISMTN.......ccrvvimrriiiriiimeiieneiiseneiseseieceiens [ cevinas 2| 1FE 996,630 1,000,000 997,211 303 | oo [ e [ 2.800 |...... 2.839 [JJ....... 01/22/2015. | 01/27/2025.
90327Q CX 5 |USAA CAP CORP MTN BE 144A........cccooiiiviinriiinriiinnissnisssessnesnnissniies | v | oo | coneieenn [ i 1FE ..999,520 1,000,000 999,653 91 | i | s | e 2450 |..... 2460 (FA...... 07/14/2015. | 08/01/2020.
90327Q  CY 3 |USAA CAP CORP MTN BE 144A.........coooiiiiiriiiineiiseeiieeseiseeeisessiseseiseneies | i Al 1FE| .. ..998,910 1,000,000 999,035 126 | oo [ e | e 2.000 |...... 2.023 |JD....... 05/23/2016. | 06/01/2021.
918204 AV 0 |V F CORP....ottiiiritienierites s sssnsisssssessesssens | coenes | oo | veverienes (i 1FE| i 5,272,300 |...103.936 | .............. 5,196,800 | ...ccoovuven. 5,000,000 ) [ e | e [ 3.500 |...... 2.486 |MS...... 08/13/2015. | 09/01/2021.
920355  AF 1 |VALSPAR CORP........ccoooviimimiriiineeereiienesisnesisseseesesssssssssssssnsssssessnnsens | weveeee [ oo | coneveneen [ e 2FE ...3,643,200 |...110.421 ..3,312,630 3,000,000 3| SRRSO ST PR 7.250 |...... 4.006 |JD...... 09/14/2011. | 06/15/2019.
92343V BC 7 |VERIZON COMMUNICATIONS INC........covviiiniiniiinisniississiiesesesssissiins | oo A 2FE| .. ..1,529,164 |..103.217 | ... ..1,445,037 1,400,000 ) [ e | e [ 3.500 |...... 2.377 |MN...... 08/22/2012. | 11/01/2021.
92553P  AJ 1 [VIACOMINC ..cocoiicieceeseesenssiesessssisssissssssssssssssssnsssnnnes. | coneien | o [ eevieneins L 2FE| ..o 2,027,460 |...101.015 | .............. 2,020,300 | oo 2,000,000 2,021,572 (3,905) | ..o | e | e 3.875 |...... 3.635 | JD....... 06/23/2015. | 12/15/2021.
927804 FH 2 | VIRGINIA ELECTRIC AND POWER CO.........cooovveemrirmnnriinnreisneesesesnennennnes | venee [ v | cerevereen [ e 2FE ...2,361,360 |...107.302 .2,146,040 | ..... .2,000,000 2153173 | [ e (59,391) [ oo | e | e 5.000 |...... 1.848 |JD....... 05/29/2013. | 06/30/2019.
92826C  AB 8 [ VISAINC ...t | criees A e 1FE]| .. ..5,991,250 |...100.311 ..6,018,660 | ..... .6,000,000 ...5,993,004 1,674 | oo | e | e 2.200 |...... 2.231 | JD....... - 12/14/2015. | 12/14/2020.
92826C  AC 6 | VISAING.....coooiiiceiieceeceeeceeieseesesissssisssisssisnsssssssessssssssssenssennns | covies | oo | vereienns (] TFE| o 515,250 |...100.560 | .................502,800 | ....ccccooreruecs 500,000 513,454 (1,796) | oo | e | e 2.800 |...... 2.301 [JD.ciies | o861 | 14,000 | 03/01/2016. | 12/14/2022.
931142 CP 6 |WALMART STORES INC.......ccoooiiiiriiiiniiiniicnissinississiissississsissinsiies. | e | o [ vvesiienis | vevees 1FE .492,250 [...105.040 | .................525,200 | .....ccccoouuee. 500,000 498,101 853 [ s [ e [ 4125 | ... 4317 |FA..... .20,625 | 01/30/2009. | 02/01/2019.
931142 CZ 4 |WALMART STORES INC........cooovvmmiiinmiiinciiinniissniisssiessssssssssssssssssnsssnnes | wvenes [ oo | coneviennns | covens 1FE| .. .498,095 |..104.221 | ..............521,105 | ....... 500,000 499,200 194 | e [ 3.250 |...... 3.295 |AO...... 10/18/2010. | 10/25/2020.
931142 DJ 9 |WAL-MART STORES INC.......ccooovurriirriiereierereiiseseeiesesiesessesesesssssssssseneses | wveeee | oo | vonevveeens | covens AFE| oo 500,975 |...100.951 | .....ccccccc.. 504,755 | oo 500,000 500,378 (188) [ cevereverrrviienes [ e | e 1.950 |...... 1.910 |JD....... 10/03/2013. | 12/15/2018.
931427 AA 6 | WALGREENS BOOTS ALLIANCE INC........ccoviirriiniriiierinnisnissiisesieniesines | e 2| 2FE 3,018,270 |...101.327 ..3,039,810 | ..... .3,000,000 TRICKT:) ) N IOV IOV 2.700 |...... 2.567 |MN...... 11/18/2014. | 11/18/2019.
942683 AE 3 | WATSON PHARMACEUTICALS INC........oosvvireiireiieneiieseeienesiesesissesisnens | wveees [ v | cevevienns (] 2FE| oo 3,543,660 |...109.253 3,277,590 | ... .3,000,000 3,207,137 | e [ e (T4,333) [ oo | e | e 6.125 |..... 3.353 [FA...... 03/06/2012. | 08/15/2019.
94974B  EV 8 |WELLS FARGO AND CO.....cooiiiiiiiiiiierisriisiissisesiesisssissnsississsisesieninns | vevies | oo | sevessinens | e 1FE| oo 997,930 |...107.454 | .............. 1,074,540 | .............. 1,000,000 999,005 207 | oo | e [ 4.600 |...... 4.626 |AO...... 03/22/2011. | 04/01/2021.
94974B GA 2 |WELLS FARGO AND CO.......ovvrriirririiiineiisneiissesissesssssssssssssssssssssesnnss | coveves | o [ eevevesnins | v 1FE 997,300 |..... 98.975 1,000,000 997,850 241 | e | 3.300 |...... 3.332 |MS...... 09/02/2014. | 09/09/2024.
96332H  CE 7 |WHIRLPOOL CORP..........coiiiiiiiiiiiiissieisssiiissssissesssssnnssssnnsssssnssssnsssnessnnes | conenns | oo | eovsnnnnns ] | oo 2FE]| .. ...3,272,850 |...109.154 | ... ..3,274,620 3,000,000 | .....ccco.... 3,203,310 | ..o | i (33,721) [ oo e | oo 4.700 |...... 3.323 |JD....... 11/25/2014. | 06/01/2022.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations.............ccuiurieiiriiiimiiisniiississsi s | oo 517,045,600 XXX | e 508,745,375 | .......... 497,323,000 | ......... 507,798,570 | ...ccccc... (11,196) | ...... (2,842,582) 0 0 XXX XXX XXX . XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated).......... ..o | e 517,045,600 XXX | e 508,745,375 | .......... 497,323,000 | ......... 507,798,570 | ............. (11,196) | ...... (2,842,582) 0 0 XXX XXX XXX ....16,210,166 XXX XXX
Totals
7799999. Total - ISSUET OBIIGALIONS. .......vveeeieeirieeciei s | niniees 740,390,060 XXX ..729,658,528 | .......... 717,208,000 728,515,034 (11,196) | ...... (3,299,063) 0 0 XXX XXX XXX | ... 5,937,850 |....21,209,004 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities 252,411,236 XXX ..247,811,292 .247,332,984 | .........251,535,488 0 (230,480) 0 0 XXX XXX XXX 544,798 | .....4,829,429 XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUNHIES. .........ccocuuiriiiiriiisriississsi s | s 69,513,187 XXX | ee....67,967,944 ...67,100,000 | ........... 69,232,340 | . 20 (204,912) 0 0 XXX XXX XXX | e 192,529 | ... 1,972,049 XXX XXX
8399999, Grand Total - BONGS.............couuuiiiiiiieiiiiiieiiieeiieeces e | e 1,062,314,483 XXX | o 1,045437,764 | ....... 1,031,640,984 | ...... 1,049,282,862 | ............ (11,196) | ...... (3,734,455) 0 0 XXX XXX XXX | ... 6,675,177 |....28,010,482 XXX XXX




L3

Statement as of December 31, 2016 of the Medical Mutual of Ohio

SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year
1 2 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

NONE
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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)

G1151C 10 1 |ACCENTURE PLC.......oiiiiririeiiriirierieniecesssisssse e ssesssesssnssssesns. | coneeons C LAM2,735 117.130 ..1,112,735 8,085 L | 11/09/2016.
G0176J 10 9 |ALLEGION PUBLIC LTD CO...ovururerernrimerinerisesessessssissessesssesssessssissssssesssesssenss | oneenns C . 200,320 | ......... 64.000 1,502 L | 02/28/2014.
03852X 10 0 |ARALEZ PHARMACEUTICALS INC......cocoovuirrirnirieisirneiersniseeensssessssssssessssssesenss | snvenes C 5,850.000 25,799 | oo 4.410 L | 04/01/2016.
25243Q 20 5 |DIAGEOPLC Cl. 8,500.000 883,490 | ....... 103.940 14,946 L | 10/11/2016.
29258Y 10 3 |ENDEAVOUR SILVER CORP. Cl o 35,000.000 123,200 3.520 L | 11/06/2015.
G5960L 10 3 [ MEDTRONIC PLC.......couiiriirieiiieiiieiesisiiseiiesiesesiessesesssssssseessesssesessssssssenes | cesvees Clon 15,400.000 | ....cocvoveve. 1,096,942 | ........ 71.230 11,325 L | 12/20/2016.
63905A 10 1 [NATUZZIS P Aottt ssisnnsnns | coeeenas Cl . 126,329.000 285,503 2.260 285,503 L | 04/27/2016.
641069 40 6 |NESTLESA Cl 12,000.000 | ...covvevvrneee 862,500 | ......... 71.875 ..862,500 7,439 L | 12/02/2016.
G6564A 10 5 |NOMAD HOLDINGS LTD .|C 32,401.000 310,077 9.570 ..310,077 ..18,430 L | 08/11/2016.
67001K 20 2 |NOVELION THERAPEUTICS INC C 20,000.000 168,400 8.420 ..168,400 63,886 . (59,026) L | 06/27/2016.
960908 30 9 |WESTPORT FUEL SYSTEMS INC.......ovvuiiiirinirierieririeissrssiiesiesessessssissnies | cvienes C 89,118.000 100,703 | ..cooonee 1.130 67,465 | .....occvrnnnnd (71,637) L | 01/07/2016.
88579Y 10 1 [BM COuiiiiciieicieriesineerseisensesissssessssisesssssssssesssssssssssssssssessessssssensins | coneees | eon | vonerernes8,000.000 | o 1,428,560 | ... 178.570 18,870 146,753 L | 10/25/2016.
003881 30 7 |ACACIA RESH CORP 6.500 L | 02/26/2016.
005098 10 8 |ACUSHNET HOLDINGS CORP.... 19.710 12,846 L | 12/16/2016.
01167P 10 1 | ALASKA COMMUNICATIONS SYSTEMS GRP........cceccrvumervmnrererneirsnnsrienserenres [ cvvvnes | eer | 00000.130,000.000 | oooviiinnn213,200 | oo 1.640 ....(13,460) L | 12/27/2016.
012423 10 9 | ALBANY MOLECULAR RESH INC.......c.covvvmrirneriirinninerinninenieniseesesssnsnensenens | evovene | ave | weeerenn2,500.000 | v 515,900 | 118,760 | 515,900 | oo 136,987 [ oo [ e | cevierienineesesisennens | ceesssensneeens (12,842) L | 06/27/2016.
019330 10 9 |ALLIED MOTION TECHNOLOGIES INC........ovvuiririreireeiseiseiieniesesessssissensns | ceieees 605 ..(7,515) L | 09/22/2016.
01988P 10 8 |ALLSCRIPTS HEALTHCARE SOLUTIONS.......cccovumiirermiicernrieinninierssseierssnines | sonvenes ....(51,207) L | 03/30/2016.
02005N 10 0 |ALLY FINANCIAL INC X 1,615 .16,232 L | 09/19/2016.
032037 10 3 |AMPCO-PITTSBURGH CORP ..285,889 | ........ 16.750 6,403 L | 06/13/2016.
032332 50 4 |AMTECH SYSTEMS INC......coooviuirirrimeimirisiriesiesiseesssssessesssessssssssssssssessens. | cvienes 38,470.000 163,498 | .......... 4.250 L | 02/03/2015.
034164 10 3 | ANDERSONS INC.....coouiiiuiiriiriiniiieiiesies et sssssssessssssssenas | cvsneees B [ 3,670.000 | .oooovvrrcrirnns 164,049 | ......... 44.700 569 L | 09/19/2016.
037833 10 0 |APPLE INC.....ootviuiieiricriiiisiie ettt | cvinenes 11,500.000 ..1,331,930 | ...... 115.820 15,610 L | 12/09/2016.
039380 40 7 |ARCH COAL INC.....ccoivimimiinriieeresieisesssesssessesisssessssssssessessssessssssssssssnens | svsnenes ol .1,560.000 | ... 121,758 | ...onee 78.050 | .... 121,758 | .. L | 12/27/2016.
039483 10 2 |ARCHER DANIELS MIDLAND CO......ccoovrirmiimrireieniiresiiesisesesssissssesssssssesesessnns | cveees B [ 6,500.000 | .cooovvrvriirnn 296,725 | ......... 45.650 | ..cooorrrirnnn. 296,725 | .coovviiriinnns 183,305 | covvveereirriiniieeis 7,800 L | 01/31/2012.
04238R 10 6 |ARMSTRONG FLOORING INC......cooovvvrivirrireereriernerienssssesseessssssssssesssesssneesnes | avenees | oe | ceereeens 11,160.000 | ...cvovvernrenes 222,19 | ......... 19.910 ..222,196 ....162,058 L | 06/29/2016.
042682 20 3 |AROTECH CORP......ccciiiiiiiciiriniisissicssseinssssissiess s | cvesnies | ene | coonnions 50,000.000 175,000 3.500 ..175,000 78,438 64,900 L | 12/27/2016.
00206R 10 2 [ATETINC....ccoovviirreriericrienisiserissiesienisseessssssssiensenssssssssssenssssessesssssssnssenns | sevenes | e | evereenen21,000.000 | iviviirenrnnn893,130 | e 42.530 ..893,130 ...7117,995 26,880 122,951 122,951 L | 12/14/2016.
05366Y 20 1 |AVIAT NETWORKS INC......ccoirrvmrrrerinrinerisriserieniesesseesssissnsessessssesssssessssenss | oveveee | eon | eerenen 17,138,000 | v 237,018 | v 13.830 | ... ..237,018 | .. ...133,334 103,685 | ..oovvvcrinnens 24575 | oo 79,110 L | 12/01/2015.
054540 20 8 | AXCELIS TECHNOLOGIES INC.......ccovvviiirnriniiririnsrisnnsieresiseesessssesssssserssssnsens | svivenee e | 2eernnn37,500.000 | covvveoeeee.. 545,625 | oo 14.550 | .ovirreriiinns 545,625 | .....ccovvennee. 195,897 | oo 157,125 157,125 L | 11/05/2015.
00246W 10 3 [ AXT INC...oiimiririrceseeiseie sttt sntenes | creeenns ....163,104 197,084 197,084 L | 05/04/2015.
05614L 10 0 |BABCOCK & WILCOX ENTERPRISES.........cccovviiriiiniiiniierieiineseissssisessiesesnnins | cvieees I eee5,321) e | e (5,321) L | 11/09/2016.
058516 10 5 | BALLANTYNE STRONG INC......cocetiimirierirririeinnissiiesieresesssisssssessesesssssnens. | cvienes 22,042.000 176,336 L | 12/08/2015.
05990K 10 6 |BANC CALIFORNIA INC......ccouvvmrirrireeinnineriesieeisseesssisessssssessssesssssssssssssnnss | vsvene | aon | eoneriened 6,500.000 | coovvrvnrinnns 112,775 3,120 L | 09/18/2015.
064058 10 0 |BANK OF NEW YORK MELLON CORP........cocrvriiimrieirerinirsienisiserssissssssensssiens | aveeens 10,800 L | 02/06/2013.
05544A 10 9 |BG STAFFINGINC... 1,680 [ oo [ eevrerienieenee(6,631) oo [ (6,631) L | 09/07/2016.
090672 10 6 | BIOTELEMETRY INC.....covouiviiirrireiiniineiiesiesisessssise s ssessssisssssssssesssenes | cvsneees 295,467 104,501 L | 11/03/2016.
09202G 10 1 |BLACK DIAMOND INC......couiimrimrimieierireisenisssssessessssesssssssssessenssesesssssssssenes | cesvees 128,400 | .ooeern.5.350 | viriirennen 128,400 | e 114,925 | s | e | reessniseniennseennns | e 28,829 [ wieivineeieniseeseneenies | e 23,329 L | 06/24/2016.
09238E 10 4 |BLACKHAWK NETWORK HOLDINGS INC.......coevveeremrinerrerineernseinsersnensinsenenns | eveverne | eon | wonerneney 750.000 | wonivniininnns 178,956 | ..o 37875 | v 178,956 | e 187,313 | s | e | ceeennsniseisensensnennes | cennerennennennne8,839 i [ v 6,839 L | 08/01/2016.
096761 10 1 |BOB EVANS FARMS INC.....coviiriirsiriieinnieiesssisesssiesssssessessssisssssssssssnssssens. | oosvenes 172,933 . 1,105 | [ e eBATT [ | s 45177 L | 09/13/2016.
097023 10 5 |BOEING CO ..934,080 cerT537) | e | e (7,537) L | 12/27/2016.
110122 10 8 |BRISTOL MYERS SQUIBB CO.....ccvuuuirmiimirrinieieiieeiseisessssssessssssssesssssssssens | oeeenns ..876,600 15,200 | .eevueeeerierierireeins | e (89,738) | .vvvvevneererrereeins | eeerreinniin (89,738) L | 11/09/2016.
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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
120076 10 4 |BUILD A BEAR WORKSHOP...........covimiriiireiieriseiseeissisisesises st isessssssenes | neenns I [ 13,160.000 | ...ovovvvrnienes 180,950 | ......... 13.750 | oo 180,950 | covveevvrciins 180,568 | ..voooeveierinerieniens | reerrenieeinesseseinenies | o | e 20,382 [ .o | e 20,382 L | 08/10/2016.
05605H 10 0 |BWXTECHNOLOGIES INC.......oevoriririmcrierirrerinissisesiesiesssensssessssesssesssenss | ceevees 8,860.000 351,742 39.700 ..351,742 ....197,305 3,190 L | 06/29/2015.
125071 10 0 [C DT CORP.....ciieceieceeesseiets et | creeenas 35,000.000 259,000 | ...ooveae 7400 | ... ..259,000 | .. ...215,194 L | 09/19/2016.
12811R 10 4 | CALAMOS ASSET MANAGEMENT INC.....c.ovvririieiriieiessissiesiessssesesssseenss | aveveens I 15,000.000 128,250 8.550 | .ioveiviiieins 128,250 | ..ooovvvrcine 114,753 | o 6,000 L | 12/19/2016.
131193 10 4 | CALLAWAY GOLF CO....oivvriirririieeieeieessesssssssssesssseessessssssssssesssesssssssssses | oneenns 45,000.000 | ..................493,200 | ......... 10.960 ..493,200 1,800 L | 05/16/2013.
166764 10 0 |CHEVRONTEXACO CORP......coosiiiiiiniiciiciiriseisisississsssssisissssisssnes | oo . .5,000.000 | ..................588,500 | ....... 117.700 ..588,500 21,450 L | 12/15/2015.
17163B 10 2 | CIBER INC....coooiiiiiiicrieniceieriiiesissiiesiesessessssessssesssesssssesssssssssesssesssnnnss. | oesvnes | e | evvenes 120,000.000 0.632 | oovvvricrinens 75,816 L | 12/19/2016.
171871 50 2 | CINCINNATIBELL INC.....oouiieeeiierireiseeissise e iessesssesssessssissssssssens | coeeenns I [ 10,660.000 238,251 22.350 | oo 238,251 L | 09/22/2016.
17275R 10 2 |CISCO SYSTEMS...... 20,000.000 604,400 30.220 ..604,400 13,960 L | 08/18/2016.
191216 10 0 |COCACOLA CO 41.460 .476,790 16,100 L | 01/11/2013.
192176 10 5 |COFFEE HOLDINGS INC......ccosvviriinriicrierisniinninniveniesisesissississsssssissesenes | veries | e | 00000000.60,000.000 | oo 279,000 | e 4.650 L | 12/27/2016.
20084V 30 6 |COMMERCEHUB INC........ccccomiimmrimrririirinrinerinnrienienesnesenssnsensensssnessnssnnns | cvevenee | ove | enereneey 972,000 | oo 74,729 | e 15.030 | cvovvrvvvrreneeen TAT29 | 80,976 | e L | 09/27/2016.
203410 10 4 | COMMUNICATIONS SALES & LEASES INC........ovverrreeieeriesieeineeiseisesiesisens | cereeee . 233,010 25.410 5,502 17,040 L | 11/18/2016.
205477 10 2 |COMPUTER TASK GROUP INC.......ccoviirirrierniieierisisinsiseissssisessssssessessssssnsns | aveenns 25,500.000 107,355 | ..o 4.210 | i 107,355 | e b T18843 [ i [ | s | e (11,288) [ ovooeereveisnieienis | e (11,288) L | 10/26/2016.
219350 10 5 |CORNINGINC 23,000.000 558,210 .24.270 12,420 137,770 137,770 L | 02/06/2013.
221006 10 9 |CORVEL CORP 3,255.000 119,133 | oo 36.600 | .ooovreereeenn 119,133 | e 110,838 [ e [ e | s | e (23,827) [ o [ e (23,827) L | 08/23/2013.
126650 10 0 |CVS/CAREMARK CORPORATION.......cccovrvrrierirrereennrinerienienesseesssssssssensenens | cvevenee | won | eeerenenn11,000.000 | .coccece.....868,010 | ocee 78.910 2,550 ...(112,038) L | 12/12/2016.
23283R 10 0 [CYRUSONE INC.....osiiurirriieiieieeieiiissisesissisessssisss st ssesssessssenas | ansines ...140,005 | ......... 44.730 L | 11/08/2016.
239360 10 0 | DAWSON GEOPHYSICAL CO.....oovvrmrirrrireireiineisseiesissessssssssssessssssssssssssssssns | svsenes 120,922 8.040 . L | 09/15/2015.
245077 10 2 |DEL FRISCOS RESTAURANT GROUP 140,743 | 17.000 ..140,743 L | 09/28/2016.
253651 10 3 [ DIEBOLD INC.....ouiiiiiiiiiiciseisie st ssssssssssssssssssessens. | onsenes 5,250.000 132,038 25.150 ..132,038 914 L | 11/07/2016.
253827 10 9 | DIGIRAD CORP........ccooeiviirirrimrineiiessiesiesissesssis s esssesesssssssssesssesssesssseees. | cvinenes 95,450.000 477,250 5.000 CATT,250 | 203,121 | 19,090 L | 02/06/2014.
254423 10 6 | DINEEQUITY INC....oooiiiuiirciiniiieiieeieise st sssssssssiness | cvsneees A 2,070.000 159,390 | ......... 77.000 | ... ..159,390 2,008 L | 11/10/2016.
254687 10 6 | DISNEY WALT COMPANY ....coviimirirririeiieisriie s ssesssessenssssssesseens | cvinenes B [ 9,500.000 | .oovvrirrirnn 990,090 | ....... 104.220 | oo 990,090 7,410 3,479 L | 09/22/2016.
25787G 10 0 |DONNELLEY FINANCIAL SOLUTIONS INC.....ovvirrereerrinerseriseeesenssssesssssnensens | ceevees 3,918.000 90,036 22.980 | oovvrerriireninnd 90,036 | .ooovrrrrrrnerne86,719 | o, L | 12/14/2016.
260095 10 4 |DOVER DOWNS GAMING & ENTERTAINMENT INC.....c.ovverrirriciiniieniierieeens | cvreees 20,000.000 20,600 | oo 1.030 | oo 20,600 | .ooovvrerrrenn 18,582 | o L | 08/22/2016.
263534 10 9 |DU PONT E | DE NEMOURS & CO.......ovvumiemriirmerierieinsenisssesssessesssssssssssenns | cveeees . 13,680 L | 12/11/2012.
28035Q 10 2 |EDGEWELL PERSONAL CARE CO......coocoeiiiiiiiiiiiiiiinnississiisisseinsissiissiisss | ceviis ™ .1,270.000 | ... L | 02/23/2016.
28470R 10 2 |ELDORADO RESORTS INC......cooivirrirrirmiriniieiieriesesesssssissesiesssessesssssessesins | cevvenes I [ 15,870.000 | ...coovvvvnenes 268,997 L | 11/18/2016.
285229 10 0 |ELECTRO SCIENTIFIC INDUSTRIES INC......ccoorrerrirrireireriseisneriesesseesssessesss | cveeees 55,551.000 328,862 L | 08/04/2016.
291087 20 3 |EMERSON RADIO CORP......cooviiririiririristierisisisesisessssssienssssssessssssssessssnnnss | avensns | ne | ovees 132,735.000 | ..ovvvviiinne 139,372 | v 1050 [ e 139,372 | e 76,323 | L | 11/24/2014.
29272W 10 9 |ENERGIZER HOLDINGS INC.......ovvvvrvreiieeisressieesseseisesssssssssesssessssssssssssssssens | ensens 6,390.000 285,058 6,077 L | 09/22/2016.
30231G 10 2 |EXXON MOBIL CORP......coriiiricriririississiiesiseiseiss e sessssssiasssessines | ceviins 17,143 L | 12/14/2016.
31620R 40 2 |FIDELITY NATIONAL FINANCIAL INC......cvvumiviirirerieeirisiiessnsiesessssssssesieens | neeens L | 01/04/2016.
344437 40 5 |FONAR CORP......oouiiiiitiieieiee sttt sttt | crinenes L | 09/12/2016.
350060 10 9 |FOSTER LB CO...coouiieiiriiciiriisiissiiesiesissesssisssiesiensssssssiesssiessesssness. | cvienes 1,560 L | 11/08/2016.
357023 10 0 |FREIGHTCAR AMERICA INC... 3,645 (28,237) L | 08/02/2016.
359523 10 7 |FUELTECH INC....cooiiiiiiiiiiciicisseices s ssssissssssssssnes | coiienes (25,106) L | 03/11/2016.
36164Y 10 1 |GCP APPLIED TECHNOLOGIES INC......ccooeverieimreeirinerierireeseisssessesssesseeesenins | cneeens 205,707 | .........26.750 | corcovrinerenn 205,707 | oo 135,464 | i, L | 03/08/2016.
369604 10 3 |GENERAL ELEC CO....ccovvveuirrerenriciiseineirnenissisnenisssseesssssssssessessssessssssssssnens | svvnenen | aee | 200ee0e22,000.000 | covoiercirnnens 695,200 5,280 20,240 L | 02/13/2013.
384556 10 6 | GRAHAM CORP.......coviirirrieiniriersisie st sssssenss | aveenns 5,000.000 110,750 450 | e | e 16,105 | e | L | 10/07/2016.
401617 10 5 |GUESSINC .6,360.000 (1,632) L | 12/27/2016.
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402307 10 2 | GULF ISLAND FABRICATION INC......covuuiiirrireiimeirneiineisseisessseesssissessssisessenes | cvseees I [ 22,000.000 | ..oocvvrrernnens 261,800 | ........ 11.900 | .oovvirirreenn 261,800 | oo 152,376 | o 790 105,690 | oo 47,519 | oo, 58,171 L | 05/10/2016.
413833 10 4 |HARRIS & HARRIS GROUP INC.......oovriiririeririnierieriesssensssessessssssessenssnens. | cvvenes | oee | vereees 160,000.000 220,800 | ........... 1.380 e(8799) | e 106,489 | ..cooovvvrrecs (115,288) L | 12/27/2016.
413875 10 5 |HARRIS CORP DEL......cciuuiiiiirrireiserisssiiessesisseessssssssssessessssesssssssssssessesssnesss | cvsneees I [ 12,000.000 ..1,229,640 | ....... 102.470 15,870 .227,089 227,089 L | 08/16/2016.
42833L 10 8 |HHGREGG INC.....coiviuiiieiiriieinisissieie et ssssssesesssssssssssssenssssans | avenenes 20,019.000 28,627 | .covene 1430 | cveiieernn28,627 | 028,627 [ e 20 (6,406) | oo 38,236 | o (44,642) L | 05/28/2015.
437076 10 2 |HOME DEPOT INC.....cooiivurirririerriseriesiesisssssesssssessessssessessssssssessesssssssenss. | cvsenes 3,500.000 469,280 | .......134.080 | ..cccorirrsernid69,280 | oo B55,483 | i e [ | e 13,797 | e [ e 13,797 L | 12/02/2016.
438516 10 6 |HONEYWELL INTLINC.....cccoiiiiiiirinnicciienisrenscsnisciissssessssississssissiesssnnss. | cvivenes | oee | o000 12,500,000 | oo 1,448,125 19,023 137,602 137,602 L | 10/11/2016.
44052W 10 4 |HORIZON GLOBAL CORP.........cccovvvmrriririririrnrrisirnnrienienissessssnsnsensenessssssssennns | avveens | e | eeereenes 10,739,000 | civvoeiiviirnne 257,736 .140,949 140,949 L | 05/03/2016.
44244K 10 9 |HOUSTON WIRE & CABLE CO.......courivurirmrireirerineissensesisseesssssssssssssesssesssseeas | oseenns 141,778 1,395 L | 11/15/2016.
45378A 10 6 |INDEPENDENCE REALTY TRUST INC....ccovririirriieirerisisersiensssiesserssnssesensnnes | svnvenes 217,113 2,117 L | 11/08/2016.
45688C 10 7 |INGEVITY CORP...... .1,450.000 L | 08/18/2016.
458140 10 0 |INTEL CORPORATION......cootiimiiriiirireisniiseisee st issssseissssesssessssssssssssssanns | cvsneees 25,000.000 906,750 22,100 28,401 L | 10/18/2016.
46062X 20 4 |INTERSPACE DIAGNOSTICS GROUP INC.......ccovrivirrirrieiienirierierirsesssiesssiens | oneeene 3,193.000 17,562 2,714 L | 04/28/2015.
46116V 10 5 |INTERNATIONAL FCSTONE INC......cooiimrrierieriesireniseisseesensesssesssssssesssssanns | coseenns B [ 3,893.000 | ooovrrrrrirns 154,163 49,138 L | 05/04/2016.
461203 10 1 | INVACARE CORP........cooiiiiieiinnisiinnicissi et ssessssssessssssssanens | aveenes 20,000.000 261,000 856 (46,117) L | 05/03/2016.
46432F 84 2 |ISHARES CORE MSCI EAFE ETF ..157,376.000 8,440,075 231,747 113,361) L | 12/09/2016.
464285 10 5 |ISHARES GOLD TRUST .....cvuiiiriiiitiirisisissieresissiesssssisessssssssssssessssssssessnnsns | avesnns | ee | overs 378,841.000 | ..cvouernrns 4,197,558 26,631 L | 12/09/2016.
46428Q 10 9 |ISHARES SILVER TRUST....cccotiirvimrirrererieriseriesssesesssessssssessesssesessssssssssssines | cvnenes | oee | vereres 126,478.000 | ....ovevneee. 1,911,082 10 | e 1,911,082 | i 1,883,378 | s | s | e | e @05 105 i [ s 27,705 L | 12/09/2016.
46564T 10 7 |ITERISINC . I [ 93,742.000 341,221 3.640 341,221 139,676 139,676 L | 06/16/2015.
46609 10 6 |J ALEXANDERS HOLDINGS INC......ccovvviiirirriirinieisisnsiessssssesessssssssssssensnsssens | svvense | ooe | cvvenees 18,596.000 | ....c.ccevvrneee 199,907 | ......... 10.750 199,907 | cvoveriiereren 193776 | s | vt | e | e 1,991 | e [ s 1,991 L | 03/07/2016.
46625H 10 0 |J P MORGAN CHASE & CO 16,000.000 1,380,640 86.290 ,380,640 18,400 .285,867 285,867 L | 11/09/2016.
47012E 10 6 [JAKKS PAC INC....ovriieiiicieisieesisssisienssiessssssissssssssssssesssssssssessssssssensns | svsvenes | oor | cverenes 48,000.000 247,200 5.150 247,200 | oo 252,607 [ i [ e | e | e (R 10) 1 RO IR (110,330) L | 12/19/2016.
478160 10 4 | JOHNSON & JOHNSON......coivimrirririerrinirieriesesessenisssssensesssesssenssssssssssnnss. | avesene | ave | eoeveiene 11,500.000 . 1,324915 | 115.210 ...1,324,915 22,050 | covoerirerieniieeisniienns | e 88,168 | ..o | e 88,168 L | 12/14/2016.
49428) 10 9 | KIMBALL ELECTRONICS INC.....c.oiiouiiirinrireiienineisenissiseessesssssissessssssssnsnnsn | seseene | ave | eoeneenns 27,232.000 | ... 495,622 .196,343 196,343 L | 11/19/2014.
494274 10 3 | KIMBALL INTERNATIONAL INC.......ovvvririerirrieiininsiierissenessssessssiessensssenines | wesenee | eve | wovvnien 19,019.000 | ...cvovvvrnienes 333,974 4,520 148,158 148,158 L | 07/20/2015.
500600 10 1 | KOPIN CORP......ccomriuierrrimeimeiienissessessssissessssssssssesssessssssssssssssessessssessssssnnns | sonsnes | ave | svessions 15,000.000 42,600 | ..oooerni2.840 | ocviviiinennenid2,800 | 24,900 | oo | e | e | nereesnenne 117000 | 15,900 | e 1,800 L | 10/02/2013.
500754 10 6 |KRAFT HEINZ CO....oooiiiriiriiiiiseiseiieeiieseiesisssse s ssssssssssssssesssesssnns | snnense | ave | woneenns 12,500.000 | ...oovvvvnee. 1,091,500 | ........ 87.320 | .coovrrrinnns 1,091,500 26,100 120,710 L | 11/03/2016.
501797 10 4 |LBRANDS INC.....oevvririimerierieeiceissiessesssssiessesssssssessssssssssssesssssssssssssssnenss. | avosenes | ave | sveseenne 11,500.000 757,160 65.840 ..757,160 30,520 ...(165,448) L | 08/15/2016.
511795 10 6 |LAKELAND INDUSTRIES INC......ccooomiiiiiirinriinniieeseieseissseiseseisessisssssennees | aeevenns ] 58,983.000 | ...ccovvcrinnc 613,423 | ... 10.400 ..613,423 (87,969) L | 04/21/2016.
512816 10 9 |LAMAR ADVERTISING CO.....ovvvrririiiiriirierieriseiseissisesiesssssesisssisessesssiens | cvienes B [ 3,380.000 | .oovrvrrirnne 227,271 | ......... 67.240 ..227,271 10,208 L | 08/06/2015.
514766 10 4 |LANDEC CORP........cooomieritiiiieiissiiesie s ssssess st sssessssinns | cvsneees 25,476.000 351,569 | ......... 13.800 | ... ..351,569 L | 01/23/2013.
521050 10 4 |LAYNE CHRISTENSEN CO.....cccvvoiiiiriiriiiiniisnieiivssisesssissiesisssssssssissions. | cvienes 35,000.000 380,450 | ......... 10.870 | oo 380,450 L | 12/14/2015.
525327 10 2 |LEIDOS HOLDINGS INC.......oovorierierrnrnerierienenneessnisnersseriesssnesssensssssssssessnessns | evnnenen | wee | cererennnsy580.000 | i 234,221 | i, 51.140 1,466 L | 11/11/2016.
53046P 10 9 [LIBERTY EXPEDIA HOLDINGS........cccovverrinrimeierineiserinssississssisssssenssssinsssenses | ovsvnne | oo | rerrennren,330.000 | oo 171,771 | 39.670 66,837 L | 11/16/2016.
53071M 10 4 |LIBERTY INTERACTIVE CORP QVC GROUP..........ccccostrmmrrrerirmrineeierinnesnrrenins | v | wee | 20000 16,399,000 | ....c.c..........327,652 | ... 19.980 | .ovvvrerrerrnn327,652 | oo 33T,896 | o [ [ | ennnnenee(20,964) | o | (20,964) L | 11/03/2016.
53071M 85 6 |LIBERTY INTERACTIVE CORP - LIBERTY VENTURES.. 445574 | ... 36.870 L | 11/22/2016.
531229 83 8 |LIBERTY MEDIA CORP BRAVES GROUP........c.ccoimiiiiiiersiniineirenssissssiesssnens | avevenns 239,956 20.590 . L | 06/29/2016.
531229 60 7 |LIBERTY MEDIA CORP SIRIUSXM.... 267,968 33.920 ..267,968 L | 04/15/2016.
533535 10 0 |LINCOLN EDUCATIONAL SERVICES CORP..........coouumrrmmrirnrimnrmnrincrinneiseesneins | cviveeen | eee | 200000ee:40,000.000 | covoveivniinnnns 76,800 | ..cooonee. 1.920 ....76,800 L | 09/09/2015.
53635B 10 7 |LIQUIDITY SERVICES INC......coovivrrriiiierieriiereeissiseriesiesesessssissssssssssesssenes | neenns 97,500 9.750 | ovveerrerireens 97,500 L | 03/24/2016.
549282 10 1 |LUBYSINC...coooiiiinriiciireiseiseriesienissisensssssssssensssssssesssssssssssessessssessessssnssnens. | svvnenes | aee | 200eee0:59,008.000 | covovivcirnnens 235421 | ..o 4.280 | oo 235,421 L | 07/08/2016.
574599 10 6 |MASCO CORP COM....coiiiiiiireriiireiiiieissnissssssiessesssssessssssssssssesssssssssesssssnssns | aveenes 8,650.000 273,513 | .o 31.620 273,513 957 L | 11/07/2016.
577767 10 6 |MAXWELL TECHNOLOGIES INC. 40,000.000 204,800 5.120 ..204,800 L | 02/17/2016.
580135 10 1 |MCDONALDS CORP .7,500.000 | ...ooovviennnn 912,900 | ....... 121.720 ..912,900 22,625 L | 08/19/2016.
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582839 10 6 |MEAD JOHNSON NUTRITION CO......cooooiriiiiiiiiiinniiniissiiiesiciisssississssssiiens | coienes . 910.000 64,392 | ........ 70.760 | .oooovvecirennnnd 64,392 162 cee(5,498) | o [ (5,498) L | 09/20/2016.
552721 10 2 [ MFRIINC ...ttt sttt | cvinenes I [ 17,500.000 141,750 8.100 141,750 | covvieireeree 102,506 | oot | cevveerienieeeneeisnsies | s | ceeeeienenneenns 25,591 [ v | e 25,591 L | 06/20/2016.
594918 10 4 |MICROSOFT CORP......coomivirrireiririserieriesesseesssisssse s esssnssss s ssesssessssnens | cvsneees . 22,000.000 1,367,080 62.140 ...1,367,080 28,020 .129,360 129,360 L | 11/09/2016.
598039 10 5 |MIDSOUTH BANCORP INC......covviiirriiinirnnininsieiesissiessssssissssessssssssessessssses | aveeees N 16,429.000 | ....c.ccvvvneee 223,434 | ... 13.600 | .o 5117 | o | e 87,724 | ..o [ v 87,724 L | 04/13/2016.
606501 10 4 |MITCHAM INDS INC.......osvveeeeeiereeeeeeeeeseesseessseesseesesssessseesnssssssssssssssnsesssenss | seneees | ove | 20eeren15,000.000 | covovviivieenenn62,250 | o150 | iviiieneen82,250 | 88,337 | e | ceveeeeeeeseessiessienes | eeveesiesesssesseesssenss | covesessisssionns 17,100 | oo [ e 17,100 L | 12/09/2015.
609207 10 5 |MONDELEZ INTERNATIONAL INC......cooiierrirnrireiieieiisiesesssessssessessssssesssens | cvseees 7,000 [CI010) ORI o (5,100) L | 03/20/2012.
553829 10 2 | MVC CAPITAL INC..... vt ssesssssessssissssssssenns | cvinenes 28,400 L | 10/07/2015.
63910B 10 2 [NAUTILUS INC...cooiriiiiieiiesiseiseeissise st isssssssssssssnes | creeenas .5,190.000 | ..ovvvrerrirnns 96,015 | ......... 18.500 L | 11/08/2016.
65339F 10 1 |NEXTERA ENERGY INC 5,000.000 597,300 | ....... 119.460 17,400 L | 12/11/2015.
654106 10 3 |NIKEINC ....15,000.000 762,450 50.830 , L | 12/02/2016.
667746 10 1 |NORTHWEST PIPE CO 20,000.000 344,400 | ......... 17.220 167,802 | o 13,790 154,012 L | 03/02/2016.
67555N 20 6 | OCLARO INC......couiiiiiiiieriieisirieiiessiesi st ssenssenens. | cesvenes I [ 15,000.000 134,250 8.950 82,050 L | 06/25/2015.
68162K 10 6 |OLYMPIC STEEL INC....ooouiiiiereireeiseireeiessiseesesssseesssssssssssesssssssssssssssssssnns | oeeenns 2,461.000 59,630 | ......... 24.230 197 L | 02/25/2016.
68235P 10 8 [ONE GAS INC....ooiviieiiiiieicisseise sttt | soeeenns 2,430.000 155423 | ........ 63.960 3,636 L | 02/10/2014.
68386C 30 2 |OPPENHEIMER SMALLCAP REVENUE ETF... ....73,499.000 ...4,933253 | ....... 67.120 ,933,253 16,874 811,641 811,641 L | 12/09/2016.
68628V 30 8 |ORION MARINE GROUP INC 20,000.000 199,000 9.950 199,000 115,772 115,772 L | 06/27/2016.
713448 10 8 |PEPSICO INC.....cooiimriiiierieriecisreissiie et esssssssessessssessenes. | cvinenes 6,500.000 680,095 | ....... 104.630 ..680,095 18,915 L | 04/17/2012.
71361F 10 0 |PERCEPTRON INC.....covuuiiimiireiiieineiieeisseissessse st ssesssessssssssssas | cesneees . 20,025.000 132,966 6.640 ..132,966 L | 05/03/2016.
714157 20 3 | PERMA-FIX ENVIRONMENTAL SERVICES........cccooimiirirniireinisninsinsisersnsesesinne | aveeens I [ 90,286.000 352,115 3.900 . 352,115 L | 12/22/2016.
717081 10 3 |PFIZER INC 35,000.000 1,136,800 32.480 ...1,136,800 24,600 L | 12/09/2016.
693366 20 5 |PICOHOLDINGS INC 20,070.000 304,061 | ......... 15.150 304,061 L | 11/09/2015.
73935X 58 3 |POWERSHARES FTSE RAFIUS 1000 ETF........cooomirieririereniseesnerinsrieneneninnens [ evneeee | eoe | vveees 131,681.000 13,108,843 | ......... 99.550 .13,108,843 260,957 1,485,143 L | 12/09/2016.
B9351T 10 6 | PPL CORP......iiiuciiiieiieiiecieitse ettt | crineees I [ 11,500.000 391,575 | ......... 34.050 391,575 17,451 (920) L | 04/12/2012.
742718 10 9 |PROCTER & GAMBLE CO.....coovivirirririiiniinsriesienisssesssssssssessenessssssssssssssesins | wesnne | eve | soeseiens 15,500.000 ...1,303,240 | ......... 84.080 ...1,303,240 17,364 L | 11/09/2016.
74733V 10 0 [QEP RESINC...coiiirierieeieeieesssissiiesiesisessssssssisessesssessesssssssssssssssssssnessns | soevenee | oo | cveveens 11,150.000 205,272 | ......... 18410 | ... 205,272 L | 12/05/2016.
750459 10 9 |RADISYS CORP.....iitiiiriieiee ettt ssisnnsns | cvieees 32,000.000 141,760 | ........... 4430 | s 141,760 L | 04/23/2015.
755111 50 7 |RAYTHEON CO...cecouirmirireririirenissisesiesiesesseesssssse s ssssssesssssssssssssssssssssssnens. | cvsnenes 6,500.000 923,000 | ....... 142.000 ..923,000 12,234 L | 08/26/2016.
75605L 70 8 |REALNETWORKS INC.......oovvvirrrirrriineriseniineniinsniinessissseisssssssssssssssssssssisnnnes | sevvnns | ene | 20r000:58,000.000 | ivvoonivionncs 281,880 | ........... 4.860 ..281,880 L | 03/26/2015.
756764 10 6 |RED LION HOTELS CORP......ccoviiiriniiierieriresseissieiieniessesssssssessesssessenes. | cvinenes 12,968 8.350 | covvvrrierrinens 12,968 L | 09/16/2016.
763165 10 7 |RICHARDSON ELECTRONICS LTD et | cerenes 315,038 6.300 | oo 315,038 | .. 11,701 . L | 03/04/2016.
T4975N 10 5 |RTISURGICAL INC......cooiiriiiiiiiieiieiseiesiseiesss s sssssssessssssssssssensssssene | esveees 195,000 3.250 | oo 195,000 | ..o 214,680 | ..ovovereeieriieienis | e | e | e (34,385) | oo | e (34,385) L | 02/09/2016.
78112T 10 7 |RUBICON TECHNOLOGY INC.......ocvuirirrrerirnireeserissrsessesssssesssssssssesssesssseens. | cveenes 28,200 0.600 28,200 | ......... 34,310 (11,280 [ oo 14,100 | e (25,380) L | 08/20/2015.
781182 10 0 |RUBY TUESDAY INC 48,450 3230 | oo 48,450 | ....ooccovvirinnn 37,500 L | 02/06/2014.
808625 10 7 | SCIENCE APPLICATIONS INTERNATIONAL CORP . 2,300.000 195,040 | ......... 84.800 2,852 L | 10/20/2014.
812362 10 1 |SEARS HOMETOWN & OUTLET STORES I [ 21,500.000 | ..oovorrernncns 101,050 | .ooeonees 4.700 L | 03/06/2015.
829214 10 5 |SIMULATIONS PLUS INC N 16,879.000 162,882 9.650 . 2130722 | 2,081 L | 05/20/2016.
830879 10 2 |SKYWESTINC . 6,834.000 249,099 36.450 ..249,099 119,106 342 905 .118,032 118,032 L | 09/19/2016.
838518 10 8 |SOUTH JERSEY INDS INC B [ 6,920.000 | cooovvrvrrinnn 233,135 | ......... 33.690 ..233,135 LATAATS | 7,361 | o | e 70,376 | .ooeereeeineriierieenns | ceriereieeiienes 70,376 L | 09/17/2015.
847215 10 0 | SPARTANNASH CO.....cooivumirmiriririeiieissisesiessesesessssssssssesssessensssssssssssssiess | cvinenes 5,640.000 223,006 39.540 223,006 ...111,018 3,384 .100,956 100,956 L | 09/30/2014.
784635 10 4 | SPX CORP....cooiiiriiriineiieriesie ettt | crinenes 8,774.000 208,119 23.720 | .... 208,119 121,019 121,019 L | 03/08/2016.
854305 20 8 |STANLEY FURNITURE CO INC 101,209 0.900 | oo 101,209 168,644 257 L | 06/27/2016.
85569C 10 7 |STARTEKINC 8,450 8.450 8,450 7,884 566 L | 11/23/2016.
855707 10 5 | STATE AUTO FINANCIAL CORP. 268,100 26.810 | .ooovrvciinnn 268,100 | ...cooovrerrnnnee 135,435 4,000 | | e 62,200 L | 12/19/2012.




Statement as of December 31, 2016 of the Medical Mutual of Ohio

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

AAE
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859241 10 1 | STERLING CONSTRUCTION CO INC.....ovorvumriirrireirseiseiseiiesisesesessssessessssens | evneens | ave | coeneenns 43,000.000 363,780 8.460 | oo 363,780 | ..vvverieerrn 172,668 | e .108,580 108,580 L | 05/04/2016.
86722A 10 3 | SUNCOKE ENERGY INC......ovviirirreriririrrrienierisensessssssessessssesssssssssessessnes | coevenee | eoe | cveveens 14,460.000 | ....oovvveenrenne 163,976 11.340 163,976 | ovvoevereeree 108,905 | oot | cevreerienieeeseessnsies | e | e 55,071 55,071 L | 10/04/2016.
870297 80 1 | SWEDISH EXPORT CREDIT CORP. +0r.779,550.000 4,045,864 5.190 4,045,864 483,321 436,548 L | 05/19/2014.
871503 10 8 | SYMANTEC CORP....c.eviiirirrireirriieieriseiesisssissssesssssssesssssssssesssssssssssensesssness | svvene | e | cvesees 36,000.000 860,040 23.890 860,040 88,700 | ..oveeeriercreiriirennes | v 84,646 | .....cocce00ern21,800 | i 62,846 L | 10/13/2016.
879455 10 3 | TELENAV INC....coooiiiieieerieiniierienieeesessssssessensessssessssssssssessessssessssssssssenss | svesene | ave | eoeseeens 40,000.000 282,000 | ..oreerirerrni228,148 | s [ [ s | e 54,400 | ..o | e 54,400 L | 08/06/2014.
882508 10 4 | TEXAS INSTRUMENTS INC .....cooooiiiiiiiiiiiiiinissicciissiseisssissississssssssnninns | avennie | one | cvenein 16,200.000 . ..1,182,114 12,300 174,236 174,236 L | 11/09/2016.
87240R 10 7 | TFS FINANCIAL CORP........etvuririirierirtirsiisssiesiesisesessssesssisessesssssessssssssenes | cesvees 26,720.000 508,749 19.040 | oo 508,749 | ..coocovrererrn 301,080 | oo 12,352 | oo | e 5,611 5,611 L | 08/23/2013.
887317 30 3 | TIME WARNER INC....cooiiiiiieiinriieiieeieisenissiiessessseisssssssssessesssssesssssssisnsnss | soensnnn | ane | sveseinns 11,800.000 ..1,139,054 96.530 ...1,139,054 10,465 199,141 199,141 L | 12/20/2016.
892231 10 1 | TOWNSQUARE MEDIA INC. s | e | e | e 12,680.000 131,999 10410 | .... 131,999 | i 108,978 | e | s [ s | e 38,261 | .o 44,579 (6,318) L | 09/07/2016.
892918 10 3 | TRANSACT TECHNOLOGIES INC.......coovvvmmrirrireererineriesiesisseessssssssssenssesesseens. | cveenes 20,321.000 134,119 6.600 | .coovvrrcrirs 134,119 | oo 127,724 | 5,223 | oo | e (33,057) | verernreernrenienins | eeereernnenien (33,057) L | 12/27/2016.
896047 50 3 | TRIBUNE CO NEW......ccooiiiiiriiiiiiniicienissiniissisiiesisisssssssissssessensssnssns | aveenes | one | sevessions 9,197.000 321,711 34.980 321,711 8,397 | oo | e 8,777 8,777 L | 09/27/2016.
Q9235V 10 1 | TRONOX LTD...orvuurirririrriiniiiesiensssessesessesssessessssessssessssesssesssesssssssssssnenes. | sensne | ave | soesevene 24,950.000 257,235 10.310 | ... ..257,235 2,196 .109,697 109,697 L | 09/19/2016.
898349 10 5 |TRUSTCO BK CORP N Y...oiiiiiiirireircirniineineisesisnessessssisessssssssssesssssssessnses. | sonsens | aee | soeseenns 35,000.000 306,250 8.750 | cevevrrrerins 306,250 9,188 | oo | ereenereenennn 81,350 [ [ s 91,350 L | 05/16/2013.
901476 10 1 | TWINDISC INC..ovvrrireieiieiniieneisieisssieiessseiessssssssssessssssssesssssssssessssssssssnene | avvnsnes | e | eereveenns 7,500.000 109,500 14.600 | ..oooeoriereeen 109,500 | cooiviiiinienen83,014 | oo | s [ | e 38792 | s | e 34,792 L | 06/27/2016.
910710 10 2 |UNITED INS HOLDINGS CORP.........cccomrrrerirrireereeissrsersensssssssessssssessesssessses | wvenenes | ave | wovseenne 13,000.000 | .. 196,820 15.140 | ... . 2,990 (25,480) L | 09/24/2015.
911312 10 6 |UNITED PARCEL SERVICE INC.......cccecvivmiiriinriirnrneirernsissiesisnsssssienssssseenss | eviveiee e | cervvienns 7,000.000 | ....coovevvrneee 802,480 114.640 | oo 802,480 | ..oovvrrrerenn 750,987 | oo 15,600 | ..o | vvrrrreeneenn 81,183 e [ v 81,183 L | 12/12/2016.
913837 10 0 |UNIVERSAL STAINLESS & ALLOY.......rtvumrimeririiereeiisisseriessiesssensssssssssesseens | cveenes 26,500.000 358,015 13.510 ..358,015 124,564 124,564 L | 01/20/2016.
917488 10 8 |UTAH MED PRODS INC.......ovouiirieieiieiireireisssissesiesisesissessssssssssesssesssssssssenns | cvseees 2,200.000 160,050 72.750 | .... ..160,050 2,299 | oo | e 31,262 | oo | e 31,262 L | 08/23/2013.
918204 10 8 |V F CORP...oviiririceteetee et sssssessessssssssesssnsns | avvene | e | cvonnees 13,500.000 | ...covvevvrneee 720,225 53.350 | covriviiinne 720,225 | oo 814,942 | e 15,845 | oo | e (135,815) | cvvvvvrereerrevsennnes | eveernneinns (135,815) L | 08/26/2016.
91851C 20 1 |VAALCO ENERGY INC....coooiverierriniineriesiesisessssisessensessssessssisssnssssssssssenses | avenees | ee | everneens 50,000.000 | .cooovverrrernenne 52,000 | .cooovvnnne 1.040 152,000 | oo A7,000 | e | | e | e 10,0000 | i 38,000 (28,000) L | 06/10/2015.
92047W 10 1 [ VALVOLINE INC.....ooviiviiriierniiscienssisies s ssnssssesssssssssens. | essnes 3,974.000 85,441 21.500 |. ....85,441 195 3,176 L | 11/07/2016.
92189F 70 0 | VANECK VECTORS AGRIBUSINESS ETF........ccoovurimrrrnrerininnieriessnenseneneenens | wvnenes | eee | evveiensd 45,038.000 | ....ocoevvrnee 2,312,251 51.340 | .o 2,312,251 | oo 2,294,793 | oo 49,452 218,434 218,434 L | 02/22/2013.
92204A 30 6 |VANGUARD ENERGY ETF 29,618.000 3,100,412 104.680 ...3,100,412 71,498 638,564 638,564 L | 02/22/2013.
922908 65 2 | VANGUARD EXTENDED MARKET ETF.......ccoooomiiriririnmriniinerienienesseisssseniens | cvvenen | oer | vereres 153,602.000 | ............. 14,730,432 95.900 14,730,432 161,750 1,290,301 | .o [ e 1,290,301 L | 12/09/2016.
922042 85 8 |VANGUARD FTSE EMERGING MARKETS ETF.......ceoimirrireereineensrsnnssseessenias | cvvenen | eee | vereees 137,702.000 4,926,977 90,602 .182,050 182,050 L | 12/09/2016.
922042 67 6 | VANGUARD GLOBAL EX-US REAL ESTATE ETF.. <venn45,147.000 ..2,237,937 111,223 ..(82,558) ..(82,558) L | 12/09/2016.
92204A 80 1 |VANGUARD MATERIALS ETF.......cootiimreririirirermeesenssessesssseesssssssssensessssssssnes | evevenee | oo | cvevenens 47,426.000 ..5,332,579 112.440 89,113 .865,525 865,525 L | 02/22/2013.
922908 55 3 | VANGUARD REIT ETF.....coiiiiiiiriiniiineiieeiseissssisssseessesssseessssssssssssssessesssssssenne. | snsenns | ave | sooneenns 93,442.000 7,711,768 82.530 345,811 .218,962 218,962 L | 12/09/2016.
922908 36 3 | VANGUARD S&P 500 ETF.... ......113,282.000 ..205.310 390,480 1,664,380 L | 12/09/2016.
92343V 10 4 |VERIZON COMMUNICATIONS........ccourririrmrinerieriresisneesssississessessssessenssssessnees | seevsnee | e | oeeveens 17,000.000 24,997 L | 12/20/2016.
92532W 10 3 | VERSUM MATERIALS INC.....covvmiiririiiiriereineieresissiesssessssssiesssssssesssssssssenins | avnnnes | oee | soesennens 7,999.000 224,532 32,504 L | 12/07/2016.
925811 10 1 |VICON INDS INC... veern43,087.000 25,249 ..35,439 (50,584) L | 03/06/2015.
92835K 10 3 |VISHAY PRECISION GROUP INC........cccovvimiriiiieriiiniisnisciesiesisssissiiseiienies | cvevnee [ oo | coviiiens 10,000.000 | ...ovvvvenienee 189,000 | ... 18.900 | ..covooireeree 189,000 | oo 16,149 | i | e | v | el 1,080 [ i | v 71,686 L | 08/09/2016.
92840M 10 2 |VISTRAENERGY CORP......cccoviiiiriiiiiiininsiierieseiesissiessiesissssssessssessssssssenns | cveenes 23,570.000 365,335 54,682 3,676 L | 12/12/2016.
91829F 10 4 | VOXXINTERNATIONAL CORP.....ovvuiverterireireesssisssrsesiesesseessssisssssssssssssesenns | sensies | aee | soeseiend 60,000.000 114,886 ..(379) L | 10/04/2016.
929089 10 0 |VOYAFINANCIAL INC....ooviririirriiiierissisinsiesssssienssssessessssisssssssssssssessessssses | svvene | e | cvvnnees 14,140.000 422 | o | s 78,583 78,583 L | 11/15/2016.
931427 10 8 |WALGREENS BOOTS ALLIANCE INC........ccourererinirmerierireeesseesssssesseniessssessnns | wvvsenes | aee | evvveinne 14,000.000 1,158,640 16,748 ..(25,196) (25,196) L | 09/07/2016.
949746 10 1 |WELLS FARGO & CO ....ovvvimiirireiineieniesieeissesssissessesssssssessssisssssssssssssesssns | sonsenns | ave | eoeneenne 22,000.000 | ..coovrerne 1,212,420 21,980 078,600 | oo [ s 76,600 L | 08/15/2016.
961450 10 5 |WESTROCK CO....ovvvurrirrirceriinirieriesesneesseisssssesisesssseesssssssssesssessssssssesssnsenns | aesvees 2,230.000 113,217 1,728 | e [ s 27,560 | ..o | e 27,560 L | 06/29/2016.
962166 10 4 |WEYERHAEUSER CO......ccooviiiriiirireisneine it ssssssssssessssissssssssanss | svseees 28,000.000 842,520 17,515 (6,335) (6,335) L | 12/14/2016.
97717W 28 1 |WISDOMTREE EMERGING MARKETS SMALL CAP DIVIDEND ETF......ccccocovevinns [ vvvens | eoe | cvrrnens 51,238.000 2,003,918 ...2,003,918 59,468 .152,531 . 152,531 L | 12/09/2016.
97717W 86 9 |WISDOMTREE EUROPE SMALLCAP DIVIDEND ETF.......oocooveummrvmerrerirnneneeninne | vevenee | e | cveviens 36,525.000 | ..oovvevnrenne 1,994,995 | ........54.620 | ...ccooovvnnnee 1,994,995 | ..o 1,863,871 | s 80,800 A31125 | e 181,529 | oo (50,404) L | 05/19/2014.
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98884U 10 8 [ZAGG INC.....oiiriiiiiiiiseiisiisesi st snssnssssssnsnns | sneaens | os | sveeeees 15,000.000 | ..ovooviiniiinns 106,500 | ..ot 7400 | oo 106,500 | .oovvvciiniins T4,108 | oo | e | e | seesssssssesnns (57,600) [ .ovvoveneiierieniniins | e (57,600) L | 11/05/2014.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)...........cviwiriinminiiiiiins v | cevesesnes 178,186,182 XXX [ 178,186,182 | ........... 139,757,755 68,394 3,262,246 0 | e 16,057,211 | oo 2,001,024 | ........... 14,056,187 | ..ooovvvvviiviricrinn, 0 XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates
21058# 10 3 | CONSUMERS LIFE INSURANCE COMPANY........cocovimmiermnirerenieinnressssnsseeenss | svvenee | oe | crvnrrees 16,000.000 | ............. 23,296,096 |.....1,456.006 | ............. 23,296,096 | ............. 22,850,576 | ..ovevveeeiiieierciniinn 1,688,125 | ..voeviviniccniviens | e 1,688,125 01/01/1995.
58458* 10 5 |MEDICAL HEALTH INSURING CORPORATION OF OHIO......cosirenrennenennsnennens [ neneree o | coniinens 10,000.000 | ...ovvernee 66,462,102 |.....6,646.210 66,462,102 35,446,208 +(18,094,389) | ..o | i (18,094,389) 06/30/2003.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates. ..o o 89,758,198 XXX 89,758,198 58,296,784 0 0 ....(16,406,264) | ..o | i (16,406,264) | ....ovvvveniririiinnes 0 XXX XXX
Common Stocks - Mutual Funds
00203H 44 6 |AQR LONG-SHORT EQUITY FUND......ccccrirrremerierireerseesssisessesssesesessssisssnses | eesenee | e | evvee 870,621.750 | .....ccco.... 11,379,026 | ........ 13.070 11,379,026 10,332,069 205,179 1,046,957 ...1,046,957 L | 12/20/2016.
00203H 85 9 |AQR MANAGED FUTURES STRATEGY FUND........ceccovrrmirrmrnrirernnininsesersnssssiens | svevenes | oo | vorerns 947,475.388 8,830,471 9.320 ..8,830,471 | ... 10,001,546 1,547 (1,171,075) N ..(1,171,075) L | 12/20/2016.
00203H 42 0 |AQR STYLE PREMIA ALTERNATIVE FUND........coosiummireemerinnminerienssseessensnnnnes | cervees | | cevnne 995,505.148 9,875,411 9.920 | coverireenne 9,875,411 | v 10,169,250 | cvovvvereerririierins 169,251 | oo | e [PASKR: K1) RN IR (293,839) L | 12/20/2016.
317609 35 2 |GRANDEUR PEAK INTERNATIONAL OPPORTUNITIES FUND.......cccovvvmrinmrirenes | o | een | o 850,824.631 2,637,556 ...2,562,400 17,782 ..A7,017 .A7,017 L | 12/28/2016.
47803T 62 7 |JOHN HANCOCK INTERNATIONAL GROWTH FUND.........coovmirierimrerinirieineiinns [ v 330,947.437 6,738,090 ...7,046,352 46,352 .(308,262) e .(308,262) L | 12/21/2016.
00768D 33 5 |KELLNER MERGER FUND.......cocosiumriimiireiiiniiseriesiesisseesssisssssssssesssessssesssssns | cesvinee | e | eevnes 479,350.710 | covvvvernnens 4,985,247 | ........10.400 | ..............4,985,247 | ............... 5,023,146 | cooouevrrireireiierinens | servneineniesiseissesinns | e | seeserinnisens (Y1) [ ONN I (37,899) L | 12/12/2016.
55273E 82 2 |MFS INTERNATIONAL VALUE FUND........ccocrmiimirivirriernniseersnisesssssisssssiennnss | veniens | vee | vevenen 217,675.980 ..7,953,880 ...1,587,838 134,700 176,760 176,760 L | 12/15/2016.
70472Q 50 0 |PEAR TREE POLARIS FOREIGN VALUE FUND.........cccconivimiemniierierennesseniseens | cevvnee [ | eeve 206,159.961 | . ..2,554,322 ...2,553,605 35,037 154823 | i 137,951 | oo 16,872 L | 12/16/2016.
922056 10 4 | VANGUARD MARKET NEUTRAL FUND........couvmiiniireriniiiennieissessinersnsseeenssinens | ceevenes | oo | vorerns 406,087.187 | ..covvvvvrnnes 5,031,420 | ........12.390 | ...............5,031,420 | ...ccccocrenu 4,943,014 | .o, 19,014 | oo | v 88,406 | ...ovvvrveririererinens | s 88,406 L | 12/27/2016.
92828W 36 1 |VIRTUS EMERGING MARKETS OPPORTUNITIES FUND........cccccotivmmirierirrernnnins [ e 338,710.560 3,065,331 ...3,265,251 11,251 | oo | e (105,627) | .vvvvverrererrerirereies | eereeinnies (105,627) L | 12/21/2016.
969251 78 4 |WILLIAM BLAIR MACRO ALLOCATION FUND.......coouiiiriiinnisnsisnssssesssnsssissenssns | cvnnnes | ane | eeenes 461,326.224 | ... 5,249,894 ...5,115,888 . 115,887 .134,003 134,003 L | 12/16/2016.
9299999. Total - Common Stocks = MULUAI FUNGS........vcriiiiiiiiiieississierssi st ssisnssssens | esenssenes 68,300,648 | XXX  |.........68,300,648 | ............. 68,600,359 | ..covriiriiriiiens 0 756,000 (V) I (298,736) | ..vvvevrern 137,951 | i (436,687) XXX XXX
9799999. Total - Common Stock 336,245,028 XXX ...336,245,028 ...266,654,898 68,394 4,018,246 0 (647,789)| ... ..(2,786,764) XXX XXX
9899999. Total Common and Preferred Stock...................... 336,245,028 XXX ...336,245,028 ...266,654,898 68,394 4,018,246 0 (647,789)| ... ..(2,786,764) 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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CUSIP Identification Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S.
38379W  5E 8 | GNMA REMIC TRSUT 2016-62 LA..... 07/25/2016........ ANCORA ADVISORS........covovviererineirerrnsisirssienns 4,850,672 | ..o 4,659,907 | oo 10,485
38379X KD 1 | GNMA REMIC TRUST 2016-83 AP.... 07/28/2016........ ANCORA ADVISORS 7,270,972 8,976,645 | oo 16,279
38379X Q9 4 | GNMA REMIC TRUST 2016-90 MA... 08/09/2016........ ANCORA ADVISORS 10,396,287
912828  SY 7 [US TREASURY NOTES......oooooeeeeeeeeeeeeeseee e eeesesesees e essse e sses et s eesaseeses s essssesseesessseeneees 04/06/2016........ CITIGROUP GLOBAL MARKET.... 1,999,609
912828  TM 2 [US TREASURY NOTES......cooooieteeieeeeeeeteeee et steeesss s sesas s esas e ss s sss s ses s sssasssssssaansnsssenennn 04/08/2016........ CITIGROUP GLOBAL MARKET.... 1,998,516
912828  UA 6 |US TREASURY NOTES.......ccostiriiiiririiernissiesssissesesss st ssessssssessessanes 04/08/2016........ MORGAN STANLEY & CO INC......ocoririiriierinteienisessissisisssienns 1,997,266
912828  SM 3 |US TREASURY NOTES..... ..ottt sttt sttt sns et ansenssnseees 03/10/2016........ NESBITT BURNS SECURITIES... 3,008,555
0599999. Total - Bonds - U.S. Government.......... 31,521,877
Bonds - All Other Government
46513C  TF 3 | STATE OF ISRAEL. ..ottt nenes I C I 03/31/2016........ ANCORA ADVISORS........cocuiririrniintirerissisissnenenes 3,000,000 | ..o 3,000,000
1099999. Total - BONAS - All OtNET GOVEIMMENL..........rvueiriesirisssriss a0 480080800000 3,000,000 | .oooviiriiniinnnninis 3,000,000 |..... 0
Bonds - U.S. Special e and Special A
3133EF  3E 5 | FEDERAL FARM CREDIT BANKS.......oiiiiiiiiiiiiitiseisisissieie s ssisess st ensessssssensens | nessssnssnsins 04/19/2016........ STIFEL, NICOLAUS & CO. 4,992,500 | ..o 5,000,000 569
3133EF  4A 2 | FEDERAL FARM CREDIT BANKS ... | 04/12/2016........ STIFEL, NICOLAUS & CO. 10,000,000 ...10,000,000
3133EF X8 5 |FEDERAL FARM CREDIT BANKS ... | 04/18/2016........ PERSHING LLC.......... 1,007,040 1,000,000 595
3133EG D2 8 |FEDERAL FARM CREDIT BANKS .| 11/2912016........ ANCORA ADVISORS 4,874,900 .....5,000,000 6,847
3133EG  H9 9 |FEDERAL FARM CREDIT BANKS 11/22/2016 ANCORA ADVISORS 2,943,000 .3,000,000 357
3133EG L2 9 |FEDERAL FARM CREDIT BANKS ... | 1211212016........ ANCORA ADVISORS 4,946,200
3133EG XA 8 |FEDERAL FARM CREDIT BANKS .... | 10/14/2016........ ANCORA ADVISORS 9,977,000
3133EG  ZA 6 |FEDERAL FARM CREDIT BANKS .| 10/28/2016........ ANCORA ADVISORS 1,994,300
3130A7 CV 5 |FEDERAL HOME LOAN BANKS 05/20/2016........ VARIOUS ...ttt 1,989,600
3130A8 5X 7 |FEDERAL HOME LOAN BANKS 09/21/2016. INTERNATIONAL FCSTONE 1,014,010
3130A8 HK 2 |FEDERAL HOME LOAN BANKS 07/25/2016........ CREWS & ASSOCIATES........covviriirniieiieieisssssiesssssssessenns 1,007,500
3130A8 XY 4 |FEDERAL HOME LOAN BANKS 08/30/2016........ CREWS & ASSOCIATES........coovieeiereieeirererisciesieeseeseneenes 2,003,000 .
3135G0 K3 6 | FEDERAL NATIONAL MORTGAGE ASSOC.........ccoeuiiriiinieerieissieiesississiesss i sssssessssienines 09/14/2016........ VARIOUS ...ttt 1,538,200 1,500,000 | ..ocvovnerininnieiees 11,363
3135G0 K6 9 | FEDERAL NATIONAL MORTGAGE ASSOC 10/21/2016........ INTERNATIONAL FCSTONE 996,580 ....1,000,000 5,486
3135G0 Q2 2 |FEDERAL NATIONAL MORTGAGE ASSOC 09/27/2016. CREWS & ASSOCIATES.. 1,002,000
3135G0 ZR 7 |FEDERAL NATIONAL MORTGAGE ASSOC 06/15/2016........ ANCORA ADVISORS 10,668,900
3137AY  6Z 9 |FHLMC REMIC SERIES 4150 ND 05/24/2016........ ANCORA ADVISORS 5,120,717
3137BB A9 1 |FHLMC REMIC SERIES 4337 BA 05/05/2016........ ANCORA ADVISORS 8,442,876
3137BN  Z8 0 |FHLMC REMIC SERIES 4569 A 07/21/2016........ ANCORA ADVISORS 9,984,826
3137BR 6T 7 |FHLMC REMIC SERIES 4608 HA 09/19/2016........ ANCORA ADVISORS 8,141,265
3137BH  XJ 1 |FHLMC REMIC SERIES K-045 A2 06/14/2016........ ANCORA ADVISORS 10,762,500
3137BM  TX 4 |FHLMC REMIC SERIES K-052 A2 05/06/2016........ ANCORA ADVISORS 10,776,562
3138L9 AT 9 | FN AMBIIT oo 04/20/2016........ ANCORA ADVISORS 3,080,625
3136AA  JT 3 |FNMA REMIC TRUST 2012-139 CA.....oevvviirireieeeereiseines 12/20/2016........ ANCORA ADVISORS 10,044,899
3136AA  5A 9 |FNMA REMIC TRUST 2012-149 ND...... 10/24/2016........ ANCORA ADVISORS 5,840,785
3136AC  ES 6 |FNMA REMIC TRUST 2013-10 DE.... 04/21/2016........ ANCORA ADVISORS 7,155,893
3136AC  WN 7 |FNMA REMIC TRUST 2013-20 CA.... 04/19/2016........ ANCORA ADVISORS 7,836,547
3136AQ UM 0 [ FNMA REMIC TRUST 2015-92 VA......oimiiiiiieininniessieiessssiessesissisenssnenes 08/25/2016........ ANCORA ADVISORS 8,567,856
3136AR R4 2 |FNMA REMIC TRUST 2016-25 A. 08/19/2016........ ANCORA ADVISORS 6,999,806
3136AT CK 8 | FNMA REMIC TRUST 2016-50 BN.... 09/26/2016........ ANCORA ADVISORS 9,553,376
30291H  AE 7 |FREMF MTG TR 2013-K28 B 02/26/2016........ ANCORA ADVISORS 5,001,562
30291R  AA 3 |FREMF MTG TR 2013-K34 B 02/16/2016........ ANCORA ADVISORS 5,071,875 9,347
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment ...183,336,700 300,518

Bonds - Industrial and Mi:
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559222  AQ 7 |MAGNA INTERNATIONAL INC. . 12/01/2016........ STIFEL NICOLAUS & CO...... 3,039,180 3,000,000 ...51,656
65557C  AS 2 |NORDEA BANK AB MTN 144A [ 05/23/2016........ MORGAN, J.P. SECURITIES.........cocovmrreirnrnrirninnisirnnienns 1,993,900 .....2,000,000

21688A AG 7 |RABOBANK NEDERLAND NY..........cc.... [ 08/02/2016........ BANC/AMERICA SEC. LLC. MT 1,246,387 ....1,250,000

80283L  AD 5 | SANTANDER UK PLC.......coiieiiiiciiiiiseineicssiesesis et [ 06/01/2016........ EXCHANGE 1,498,515 1,500,000

904764 AU 1 |UNILEVER CAP CORP.........ccoeviiiiintieisiseiesiersiseie s [ 07/25/2016........ ANCORA ADVISORS 984,170 ....1,000,000

00751Y  AC 0 |ADVANCE AUTO PARTS INC...... 02/04/2016........ ANCORA ADVISORS 3,096,060 3,000,000 25,500
02079K  AA 5 [ALPHABET INC......coiiriireiiieierie it nsen 04/29/2016........ EXCHANGE........cooviiiiicieccss et 2,088,347 | ..ooiiiiee 1,900,000

02665W  BK 6 | AMERICAN HONDA FINANCIAL CORP MTN... 11/16/2016........ MORGAN STANLEY & CO INC......ocoirereiirerrrirereeeieeisereeienienes 1,499,385 ....1,500,000

03076C  AF 3 | AMERIPRISE FINANCIAL INC 04/13/2016........ ANCORA ADVISORS........covovriireriniirerinsisirnnienns 3,579,775 3,366,000 | ooovvririrriere s 1,122
037833  BU 3 |APPLEINC......ccccocvvrnrnnee 02/16/2016........ CANTOR FITZGERALD & CO......coovvvrriiriirrirrirnes 1,997,860 ....2,000,000

038222  AF 2 | APPLIED MATERIALS INC..... 03/04/2016........ STIFEL NICOLAUS & CO...... 5,434,700 5,000,000 | coooeerereririrenierenieeieena 50,167
06406H DA 4 |BANK NEW YORKMTN BKENT........ 08/25/2016........ ANCORA ADVISORS.........ccvrirriierinerierirerineeens 3,875,792 | oo 3,668,000 | ..o 1,834
07330M AA 5 |BB&T CORP 09/09/2016........ ANCORA ADVISORS.........coovviererneirerineiserenirenes 5,063,106 ....4,650,000 | . 65,772
075896  AA 8 |BED BATH & BEYOND INC... . 11/23/2016........ STIFEL NICOLAUS & CO...... 2,520,650 2,500,000 | cooucereririeerrieree e 30,721
084670 BS 6 |BERKSHIRE HATHAWAY INC DEL. 04/01/2016........ WELLS FARGO SECURITIES LLC 2,053,140 ....2,000,000 3,646
097023  BQ 7 |BOEING CO.....c.oeovveerrrirrireririins 05/16/2016........ CANTOR FITZGERALD & CO......ccovvrririrriirciinrirenns 1,477,815 1,500,000

12189L  AM 3 | BURLINGTON NORTHERN SANTA FE CP.......ccoviriiririieririiissiiesieseseesssisssssssssessessseens 03/01/2016........ CREWS & ASSOCIATES 512,350 | oo 800,000 | Lo 7,042
15189X  AQ 1 |CENTERPOINT ENERGY HOUSTON ELECTRIC....... 08/08/2016. DEUTSCHE BANK ALEX BROWN... 998,840

17275R AV 4 |CISCO SYSTEMS INC........ccoovvvenee 05/04/2016........ VARIOUS ..ottt 6,801,760 | ...covververivrerrerieinrereenn8,500,000 [ i 44,667
189054 AU 3 |CLOROX CO ...ccvvvveveierniinrieriniinienas 11/22/2016........ ANCORA ADVISORS.........coovviireinrierienireienirenes 4,259,422 65,528
191216 BY 5 | COCA COLA CO...oomirriiiiiriitiesiesieissise s 09/26/2016........ PERSHING LLC.......... 501,050 603
19416Q EC 0 |COLGATE PALMOLIVE CO 08/25/2016........ CREWS & ASSOCIATES 514,500 3,471
20030N BW 0 |COMCAST CORP . 07/12/2016. CITIGROUP GLOBAL MARKET... 998,800

219350 AT 2 |CORNING INC.....ooiriiiniiiieiiieieiisssesie e enssseees 07/19/2016........ ANCORA ADVISORS 3,796,590 39,083
260543 CJ 0 |DOW CHEMICAL CO...... 05/25/2016........ ANCORA ADVISORS.........coovviererniererieiceienirenes 5,179,250 . 29,167
26442C  AS 3 |DUKE ENERGY CAROLINAS LLC 11/14/2016........ GOLDMAN, SACHS & CO 1,296,854 1,300,000

278642 AL 7 |EBAY INC...oooiiiiiieiiceieieeiesiesiesississsie s 11/08/2016........ ANCORA ADVISORS.........ccovrirriierinerierirerinnenns 2,028,580 202,000,000 | oo 19,742
31428X  BF 2 |FEDEX CORP .1 03/21/2016. STIFEL NICOLAUS & CO...... 3,014,040 .3,000,000

302445 AD 3 |FLIR SYSTEMS INC 10/03/2016........ ANCORA ADVISORS........covevriernrineirerisisirsnienns 3,821,064 203,700,000 | oo 37,257
343498 AB 7 |FLOWERS FOODS INC. 10/24/2016........ ANCORA ADVISORS 4,976,650 125,000,000 | oo 14,097
437076  BC 5 |HOME DEPOT INC 09/29/2016........ ANCORA ADVISORS 5,557,400 5,000,000 23,437
438516  BL 9 |[HONEYWELL INTERNATIONAL INC 10/26/2016........ ANCORA ADVISORS 2,975,160 ....3,000,000

478160 BS 2 |JOHNSON & JOHNSON.... 02/25/2016........ ANCORA ADVISORS 1,000,000 1,000,000

478160 BT 0 [JOHNSON & JOHNSON.... 07/19/2016........ PERSHING LLC.......... 514,600 | ..o 500,000 [ .o 4,015
485170 AV 6 | KANSAS CITY SOUTHERN.......cccevirirerrrieinirierirereiiseines 11/17/2016........ ANCORA ADVISORS.........cooerierernrirerineirerenirenes 3,167,876 103,211,000 | e 1,873
594918  BQ 6 |MICROSOFT CORP.............. 08/01/2016........ CASTLE OAK SECURITIES.........ooirvirriiriinncssssssss s 2,492,525 2,500,000

61945C  AC 7 |MOSAIC CO 10/18/2016........ ANCORA ADVISORS.........ccovviereiniirerinireieninenes 3,129,480 ....3,000,000 | . 55,250
680223  AJ 3 |OLD REPUBLIC INTERNATIONAL CORP. 08/17/2016........ STIFEL NICOLAUS & CO...... 3,251,460 3,000,000 | cooucerreierirerirerenieeenieena 57,281
68389X AU 9 | ORACLE CORP.....cceviiiririieieie et 04/18/2016........ BANC/AMERICA SEC. LLC. MT...ccovviiiiiiiicineieieseiensisisnsenns 2,141,200 | oo 2,000,000 | ..o 19,455
713448 DN 5 |PEPSICOINC.......cccooovvrrvririrnn 10/03/2016........ VARIOUS ..ottt 1,999,640 2,000,000

69353R  EF 1 [PNC BANK ..ottt 08/25/2016........ PNC SECURITIES CORP 3,052,496 2,854,000 | ..oovevreeireriiinieceee s 31,39%
69353R EW 4 |PNC BANK 04/26/2016........ PNC SECURITIES CORP 3,997,560

742718 EQ 8 |PROCTER AND GAMBLE CO 11/02/2016........ PIPER JAFFRAY INC.....c..oooiieiiniiiriniieiseiresecseiesisssesesienes 501,750

808513 AL 9 |SCHWAB CHARLES CORP 03/01/2016........ ANCORA ADVISORS 2,675,900

855244  AJ 8 | STARBUCKS CORP.. 05/11/2016. ANCORA ADVISORS 7,167,370

87612E  AZ 9 | TARGET CORP 04/01/2016........ PERPOINT SECURITIES LLC 1,057,810
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89233P 5T 9 |TOYOTA MOTOR CREDIT CORP. 04/18/2016........ FIRST TENNESSEE SECURITES CORP 2,150,000

91159H  HK 9 [ U SBANCORP.......coiiiieriieiesie et 03/01/2016........ ANCORA ADVISORS 3,622,570

904311 AA 5 |UNDER ARMOUR INC 09/27/2016........ ANCORA ADVISORS... 4,061,680

911312 AY 2 |UNITED PARCEL SERVICE INC... 10/19/2016........ ANCORA ADVISORS... 499,820

90327Q  CY 3 |USAA CAP CORP.. 05/23/2016........ DEUTSCHE BANK ALEX BROWN 998,910 .

92826C  AC 6 |VISAINC 03/01/2016........ CREWS & ASSOCIATES 515,250 ....500,000 3,112

3899999. Total - BONAS - INAUSEIIAl @MU IMISCEIANEOUS.............cciviieiieiiiieieiiieteicieie ettt ettt et s eseeetesebebase etsesetesssesesessesesessssesessesesesesseseseseseses et eseses e setebetseseseeseseteseesesetessesesetesesetes et et et esesebesse s et et e s et et esses et et eseb et s ses et eesebebe b ssesetessetese  oesebebassssesessssesesassesesessesesesesnnsesesseseses | esesesesessssssesessnsesesinsans 136,678,989 | ..ooovieeiiee 131,699,000 | ..o 891,142

8399997, TOtAl = BONMS = P 3. ...ttt E R 8 e0f e e eEEeEE o0 fE1eHfoEEoEE£eE e R f e E e E R e EEE SRR D £EE LR EE SR E LR E SRR SRR f R E R E AR SRR £E SRR f LR EE e E e R E LR e eE SRR eeE e et R et e er ettt | eesretens et 354,537,566 344,500,383 | ..o 1,251,298

8399998. Total - Bonds - Summary Item from Part 5..........ccoeviiniinnsssssnnines 996,710 1,000,000

8399999, TOAI = BONMAS. ... ..otttk E 088 H o0 E e HE e LE1ehEeeEeEE e E R R f e E R R EE LR RS £EE LR EE L E R L E LR R e R f R E R A E LR E LR E R L E LR EE e E e E e ek R e st eE et e eh ettt | chsret et 355,534,276 | ..o 345,500,383 | ..o 1,251,298
Common Stocks - Industrial and Mi

G1151C 10 1 |ACCENTURE PLC......ccccrvvurriririrnirireriens ¢ 11/09/2016........ VARIOUS ...ttt 9,500.000 1,029,367 XXX

03852X 10 0 | ARALEZ PHARMACEUTICALS INC.......covvvirerrrererrrars [ 04/01/2016........ DIVIDEND REINVESTMENT........ovoiiienererinriereriscierieennes 5,850.000 36,573 XXX

25243Q 20 5 |DIAGEOPLC 10/11/2016........ VARIOUS ..ottt 4,000.000 437,915 XXX

G5960L 10 3 |MEDTRONIC PLC 12/20/2016........ VARIOUS ...t 10,400.000 860,219 XXX

63905A 10 1 [NATUZZISPA 04/27/2016........ IVY SECURITES INC.......cooriiriiicirireernciresnsiceenienes 5,000.000 7,749 XXX

641069 40 6 |NESTLESA 12/02/2016........ MORGAN STANLEY & CO INC......coovvviirirrirriieiieniinerienissesseissies 7,000.000 472,205 XXX

G6564A 10 5 | NOMAD HOLDINGS LTD . 08/11/2016. VARIOUS ...ttt 34,085.000 306,213 XXX

67001K 20 2 |NOVELION THERAPEUTICS INC.......covrvriirrrieirseieierissierinines [ 06/27/2016........ IVY SECURITES INC......ocooriiiiiriirieierineersieissnienns 58,000.000 115,707 XXX

960908 30 9 |WESTPORT FUEL SYSTEMS INC [ 01/07/2016........ IVY SECURITES INC.......cooiiiriiriieieinereseeeennes 3,000.000 10,970 XXX

88579y 10 1 |3MCO. 10/25/2016........ ROTH CAPITAL PARTNERS LLC 5,000.000 829,887 XXX

003881 30 7 |ACACIA RESH CORP......ooouiiiiiiieriieeien ittt sbs st nesnsinnns | revesssssssiens 02/26/2016........ IVY SECURITES INC.....cooovvirririiirinnieiienieecsseienies 10,000.000 32,920 XXX

005098 10 8 |ACUSHNET HOLDINGS CORP. 12/16/2016 VARIOUS ..ottt 11,270.000 209,285 XXX

01167P 10 1 | ALASKA COMMUNICATIONS SYSTEMS GROUP 12/27/2016........ IVY SECURITES INC......ocvvriiriririieieisrineesisisisnienns 7,000.000 11,410 XXX

012423 10 9 | ALBANY MOLECULAR RESH INC.......coviiiiiiriiiierneieee e sissiessssssssenssensesssssenes | sonsenseressnes 06/27/2016........ IVY SECURITES INC.......cooiirricireenceesereeeeienes 2,500.000 32,492 XXX

019330 10 9 |ALLIED MOTION TECHNOLOGIES INC 09/22/2016........ VARIOUS ..ot 3,270.000 57,725 XXX

01988P 10 8 |ALLSCRIPTS HEALTHCARE SOLUTIONS 03/30/2016........ KING, CL & ASSIC.......... 2,940.000 38,210 XXX

02005N 10 0 |ALLY FINANCIAL INC 09/19/2016. NOBLE INTERNATIONAL 2,750.000 53,077 XXX

032037 10 3 |AMPCO-PITTSBURGH CORP. 06/13/2016........ VARIOUS ..ottt 5,400.000 72,820 XXX

034164 10 3 |ANDERSONS INC 09/19/2016........ VARIOUS ...ttt 3,970.000 142,759 XXX

037833 10 0 |APPLE INC 12/09/2016........ MORGAN STANLEY & CO INC....ccouviviiiiiieiieiiseieesieisesienesieins 4,500.000 513,112 XXX

039380 40 7 |ARCH COAL INC. 12127/2016........ IVY SECURITES INC....ccooovvirrirriieiiniieiieniesisseienies 1,560.000 107,468 XXX

04238R 10 6 | ARMSTRONG FLOORING INC 06/29/2016........ VARIOUS ..ottt 15,630.000 221,330 XXX

042682 20 3 |AROTECH CORP.......ccovrvriirnrireiirirninns 12/27/2016........ IVY SECURITES INC.......ocvviviiiriinieierneerssisissnienes 5,000.000 18,300 XXX

00206R 10 2 |AT&TINC 12/14/2016........ ABEL NOSER CORP.......coriiieririeieniereessienesiseesessenees 7,000.000 288,439 XXX

05614L 10 0 |BABCOCK & WILCOX ENTERPRISES. 11/09/2016........ RAYMOND JAMES & ASSOC 5,600.000 78,208 XXX

05544A 10 9 |BG STAFFING INC 09/07/2016........ VARIOUS ..ot 6,720.000 114,877 XXX

090672 10 6 |BIOTELEMETRY INC.... 11/03/2016........ VARIOUS ..ot 13,220.000 190,966 XXX

09202G 10 1 | BLACK DIAMOND INC.....cooiviiirieriiiisirsieisssieiessssiesssssessnsssssssse s 06/24/2016........ ABEL NOSER CORP......ovviirririiirnnieisnisissssssessssssiessssenes 6,000.000 25,511 XXX

09238E 10 4 | BLACKHAWK NETWORK HOLDINGS INC........oeovrnirririrererinrirerniinienes 08/01/2016........ VARIOUS ..ottt 4,520.000 161,949 XXX

096761 10 1 |BOBEVANS FARMS INC................. 09/13/2016........ VARIOUS ..ottt 4,570.000 180,365 XXX

097023 10 5 |BOEING CO......oeoovvverrirriirene 12/27/2016........ VARIOUS ...t 6,000.000 941,617 XXX

110122 10 8 |BRISTOL MYERS SQUIBB CO......cc.evuuiiriiieriiicineistissisieissie s sssssssesssssssssenes. | sossinsenessnnes 11/09/2016........ KING, CL &ASSIC.......... 5,000.000 278,438 XXX

120076 10 4 |BUILD A BEAR WORKSHORP................. 08/10/2016........ VARIOUS ..ottt 14,080.000 171,252 XXX

125071 10 0|CDICORP.. 09/19/2016. VARIOUS ..ottt 20,000.000 112,511 XXX

12811R 10 4 | CALAMOS ASSET MGMT INC......oiviiiririiicieiistissnsiessieie st essesssssssensssssssenss | sessssesessnes 12/19/2016........ IVY SECURITES INC......ocooiiiririeiirieierineiressiecsnienes 5,000.000 41,653 XXX




€el3a

Statement as of December 31, 2016 of the Medical Mutual of Ohio

SCHEDULE D - PART 3

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

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
17163B 10 2 |CIBERINC 12/19/2016........ VARIOUS ..ottt ..120,000.000 146,047 XXX
171871 50 2 |CINCINNATIBELL INC............... 09/22/2016........ JONESTRADING INSTITUTIONAL SERVICES......... 3,870.000 15,299 XXX
17275R 10 2 [CISCO SYSTEMS.......ccccevvvenee 08/18/2016........ MORGAN STANLEY & CO INC......oooirerriireinirereeeieeiereeieeeenes 8,000.000 242,788 XXX
192176 10 5 |COFFEE HOLDINGS INC 12/27/2016........ IVY SECURITES INC......covriiririeieineireresseienieies 10,000.000 38,349 XXX
20084V 30 6 [ COMMERCEHUB INC (CHUBK).......cccvueiiriiiiiiiiiiiiicissieiesissiesissssesessssssssessesssssssssessssssnens. | wesseresessnes 09/27/2016........ VARIOUS ...t 4,972.000 60,976 XXX
20341J 10 4 | COMMUNICATIONS SALES & LEASES INC 11/18/2016........ GORDON HASKETT CAPITAL CORP..........ocovrririrerniirerinirnes 1,530.000 37,062 XXX
205477 10 2 |COMPUTER TASK GROUP INC 10/26/2016........ IVY SECURITES INC.....oovrririeinieierieenesissieninies 25,500.000 118,643 XXX
126650 10 0 |CVS/ICAREMARK CORPORATION 12/12/2016........ VARIOUS ..ottt 11,000.000 980,048 XXX
23283R 10 0 |CYRUSONEINC 11/08/2016........ JONESTRADING INSTITUTIONAL SERVICES......... 3,130.000 135,967 XXX
245077 10 2 |DEL FRISCOS RESTAURANT GROUP | 09/28/2016........ VARIOUS ..ot 9,434.000 137,048 XXX
253651 10 3 | DIEBOLD INC......ovuiiiiriiiieeiti ettt 11/07/2016........ VARIOUS ..ottt 5,700.000 134,192 XXX
254423 10 6 | DINEEQUITY INC....coooriiiririiierienrceiesesseiesseesieseesessenns 11/110/2016........ VARIOUS ...ttt 2,070.000 166,227 XXX
254687 10 6 |DISNEY WALT COMPANY...... 09/22/2016........ VARIOUS ..ot 7,300.000 692,464 XXX
25787G 10 0 | DONNELLEY FINL SOLUTIONS INC.......cccovvvrivrrrirriririnercirrinenns 12/14/2016........ VARIOUS ..ottt 3,918.750 86,740 XXX
260095 10 4 |DOVER DOWNS GAMING & ENTERTAINMENT INC 08/22/2016........ IVY SECURITES INC.... 10,000.000 10,282 XXX
28035Q 10 2 |EDGEWELL PERS CARE CO 02/23/2016........ IVY SECURITES INC.... 100.000 7,650 XXX
28470R 10 2 |ELDORADO RESORTSINC.......... 11/18/2016........ VARIOUS ...ttt 15,870.000 200,148 XXX
285229 10 0 |ELECTRO SCIENTIFIC INDUSTRIES INC.... 08/04/2016. ABEL NOSER CORP.......cooriviriririnrircieeieiesssiesesisseesienees 5,000.000 25,824 XXX
29272W 10 9 |ENERGIZER HOLDINGS INC 09/22/2016........ IVY SECURITES INC.... 630.000 29,228 XXX
30231G 10 2 |EXXON MOBIL CORP........cccocvmrrrirerinrans 12/14/2016........ VARIOUS ..ot 10,700.000 927,107 XXX
31620R 40 2 |FIDELITY NATIONAL FINANCIAL INC.......cooviiiiiiiiiieiniicissineieissiesssisesesssssssesiensssssssensssies | sevssssesnnens 01/04/2016........ DAVIDSON D A & COMPANY INC......cooiimiriiiiiiriiieiseieieiseiesesiseeenssiees 2,390.000 25,443 XXX
344437 40 5 |FONAR CORP.....oooiviriiiierisresiis ettt 09/12/2016........ VARIOUS ...ttt 7,810.000 172,024 XXX
350060 10 9 |FOSTERLB CO. 11/08/2016 IVY SECURITES INC 4,000.000 37,778 XXX
357023 10 0 |FREIGHTCAR AMERICA INC 08/02/2016........ ABEL NOSER CORP.... 5,500.000 81,102 XXX
359523 10 7 |FUELTECH INC....ccovvevierrereininee 03/11/2016........ IVY SECURITES INC......coooviirereieieireirenesceenienees 10,000.000 18,107 XXX
36164Y 10 1 | GCP APPLIED TECHNOLOGIES INC.......ccovveiircrriiiiririecerrirenns 03/08/2016........ VARIOUS ..ot 8,830.000 156,575 XXX
384556 10 6 | GRAHAM CORP......c.ccevvverirerirnnns 10/07/2016........ VARIOUS ...ttt 5,000.000 94,645 XXX
401617 10 5 |GUESSINC 12/27/2016 JONESTRADING INSTITUTIONAL SERVICES......... 6,360.000 78,588 XXX
402307 10 2 | GULF ISLAND FABRICATION INC 05/10/2016........ VARIOUS ..ottt 10,500.000 83,339 XXX
413833 10 4 |HARRIS & HARRIS GROUP INC 12/27/2016........ VARIOUS ...ttt 20,000.000 28,088 XXX
413875 10 5 |HARRIS CORP DEL......ccoviiiriieiiieierinsiesnsiseiesinieees 08/16/2016........ VARIOUS ..ot 12,000.000 1,002,551 XXX
437076 10 2 |HOME DEPOT INC.......coevenrrirrranes 12/02/2016........ MORGAN STANLEY & CO INC......cvvorverrirrinriierienisriseriessienienes 3,500.000 455,483 XXX
438516 10 6 |HONEYWELL INTERNATIONAL INC 10/11/2016........ VARIOUS ..ottt 6,500.000 690,970 XXX
44052W 10 4 |HORIZON GLOBAL CORP........cccoviiiirriiieeiniisississssisssssesesssssessessssesesssssanes 05/03/2016........ VARIOUS ..ottt 3,799.000 44,819 XXX
44244K 10 9 |HOUSTON WIRE & CABLE CO......covvuveriiriirceeeirereiseirenesineines 11/1512016........ VARIOUS ..ot 17,604.000 97,840 XXX
45378A 10 6 |INDEPENDENCE REALTY TRUST INC.....ooiiiiiiiiiireiieiiisieississsissiessessseisessssssesessensssssine | nevsssnesnsins 11/08/2016........ VARIOUS ..ot 24,340.000 212,477 XXX
45688C 10 7 |INGEVITY CORP....covviiieiiicesieseie e 08/18/2016........ VARIOUS ..ot 1,450.000 52,922 XXX
458140 10 0 |INTEL CORPORATION......cccovumrmriiirrirircrinnireriesineines 10/18/2016........ ABEL NOSER CORP.......coorviriririniiseienieieessiesie s 5,000.000 189,349 XXX
46116V 10 5 |INTL FCSTONE INC.....ooiiiriiciinicieiisisesis s estsssssssenes 05/04/2016........ VARIOUS......oooiiiieiiees bbb 4,525.000 122,456 XXX
461203 10 1 [INVACARE CORP.....ovuiriiitieiseseissie st 05/03/2016........ VARIOUS ..ottt 7,500.000 89,742 XXX
46432F 84 2 |ISHARES CORE MSCIEAFEETF.......ccccoevuunnen. 12/09/2016........ VARIOUS ..ottt 18,482.000 1,000,379 XXX
464285 10 5 |ISHARES GOLD TRUST 12/09/2016........ VARIOUS ...ttt | oeesesiesinss s seenses 166,748.000 | ....ovvveeirerieireierenine 2,001,215 XXX
46428Q 10 9 |ISHARES SILVER TRUST . 12/09/2016........ VARIOUS ..ot 59,547.000 1,000,558 XXX
46609J 10 6 |J ALEXANDERS HOLDINGS INC....c.ovoiiririiiiiiiieieieiesiseiessssisenenenns 03/07/2016........ VARIOUS ..ottt 4,371.000 42,579 XXX
46625H 10 0 |J P MORGAN CHASE & CO.. 11/09/2016 BARCLAYS CAPITAL INC 6,000.000 434,473 XXX
47012E 10 6 | JAKKS PAC INC....coovoiiiiiiciiece it 12/19/2016........ IVY SECURITES INC.....ooooviiviieieieiseresissiesieies 8,000.000 39,130 XXX
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478160 10 4 |JOHNSON & JOHNSON.... 12/14/2016........ ABEL NOSER CORP.......cooriririerinrieieeieieeiseeeresisseesienees 4,500.000 517,706 XXX
500754 10 6 |KRAFT HEINZ CO...ovvviiiiicses et 11/03/2016........ JONESTRADING INSTITUTIONAL SERVICES......... 4,500.000 388,710 XXX
501797 10 4 [LBRANDS INC......oiiiiiiieiereiec ettt snseniens | soesissesessnes 08/15/2016........ VARIOUS ..ottt 11,500.000 922,608 XXX
511795 10 6 |LAKELAND INDUSTRIES INC....... 04/21/2016........ BRILEY & COLLC ... 3,000.000 32,955 XXX
525327 10 2 |LEIDOS HOLDINGS INC............ 11/11/2016........ VARIOUS ...t 4,580.000 204,227 XXX
53046P 10 9 |LIBERTY EXPEDIA HOLDINGS.........ccocomiirirnririrerinrirerierinsieniniinns 11/16/2016........ SPINOFF ...ttt 4,330.000 104,935 XXX
53071M 10 4 |LIBERTY INTERACTIVE CORP........ccccsvrmrrmmrrirnrirernrinninns 11/03/2016........ VARIOUS ..ottt 15,089.000 312,827 XXX
53071M 85 6 |LIBERTY INTERACTIVE CORP. 11/22/2016........ VARIOUS ..ottt 12,085.000 378,204 XXX
531229 88 8 |LIBERTY MEDIA CORP C BRAVES GROUP. 06/29/2016........ VARIOUS ...t 11,654.000 183,199 XXX
531229 60 7 |LIBERTY MEDIA CORP DEL COM SIRIUSX 04/15/2016........ EXCHANGE........cooiiiiiineesei e 7,900.000 223,049 XXX
53635B 10 7 [LIQUIDITY SERVICES INC......oeoeiiiiirriiiieinsieriesiseieriesissee s essessssssessssssssessenesssns | sesissesessnnes 03/24/2016........ IVY SECURITES INC......cooriirirrireieieeirenieriseeenieiens 10,000.000 48,752 XXX
549282 10 1 {LUBYS INC...ooiiiiieireceiiie ettt 07/08/2016........ IVY SECURITES INC......cooovimierirrieririsiissiienienes 7,500.000 35,707 XXX
574599 10 6 |MASCO CORP COM 11/07/2016........ VARIOUS ..ot 8,650.000 252,746 XXX
577767 10 6 | MAXWELL TECHNOLOGIES INC 02/17/2016........ ABEL NOSER CORP......covriiiiiiriiiseisnisisssssiesesissienssses 2,000.000 10,534 XXX
580135 10 1 |MCDONALDS CORP COM......ccooouermriirniiniirerinnisrereninnnes 08/19/2016........ GORDON HASKETT CAPITAL CORP..........ccovvvriernrriireririrnes 2,500.000 288,030 XXX
582839 10 6 | MEAD JOHNSON NUTRITION CO 09/20/2016........ KING, CL &ASSIC........ 1,550.000 119,043 XXX
552721 100 2 [MFRIINC ..ottt bbbttt | boenisenesnens 06/20/2016........ IVY SECURITES INC 2,500.000 18,060 XXX
594918 10 4 |MICROSOFT CORP 11/09/2016 GORDON HASKETT CAPITAL CORP. 4,000.000 239,080 XXX
598039 10 5 |MIDSOUTH BANCORP INC......covvuuiiiiiiireiiieirsieissisiessssssessesssisssssssssssssessessssssessssssssasssessens | onssssesessnes 04/13/2016........ VARIOUS ..ottt 7,429.000 53,991 XXX
63910B 10 2 [NAUTILUS INC.......covevvvrrrirrirnirene 11/08/2016........ IVY SECURITES INC......ooovviiiiieieincrerecsrieniens 1,290.000 20,645 XXX
654106 10 3 {INIKE INC..oii bbb 12/02/2016........ VARIOUS ..ot 15,000.000 771,561 XXX
667746 10 1 |NORTHWEST PIPE CO. 03/02/2016........ VARIOUS ...ttt 13,000.000 112,058 XXX
68162K 10 6 |OLYMPIC STEEL INC . 02/25/2016. IVY SECURITES INC.... 770.000 7,896 XXX
68386C 30 2 | OPPENHEIMER SMALLCAP REVENUE ETF s 12/09/2016........ VARIOUS ..ottt bbb 32,459.000 1,999,844 XXX
68628V 30 8 | ORION MARINE GROUP INC............ 06/27/2016........ IVY SECURITES INC.... 12,000.000 49,868 XXX
71361F 10 0 [PERCEPTRON INC......ccosiiiiiiiiiciiieieieisei st 05/03/2016........ IVY SECURITES INC.... 4,500.000 21,564 XXX
714157 20 3 |PERMA-FIX ENVIRONMENTAL SVCS 12/22/2016........ VARIOUS ...ttt 27,000.000 100,730 XXX
717081 10 3 |PFIZERINC 12/09/2016 VARIOUS....... 17,000.000 553,606 XXX
73935X 58 3 | POWERSHARES RAFI US 1000 ETF 12/09/2016........ VARIOUS ..ottt 20,845.000 1,999,810 XXX
742718 10 9 |PROCTER & GAMBLE CO......ccovuiiiiiriieieeiereissiesieseessseesissinsenes 11/09/2016........ DAVIDSON D A & COMPANY INC......cooiiieiriireiireineieresiseiesissssesensenees 9,000.000 774,670 XXX
74733V 10 0 [QEPRESINC.....ccccovvvvrirrviririrne 12/05/2016........ VARIOUS ..ot 12,250.000 179,289 XXX
755111 50 7 |RAYTHEON CO.....ccccoevrvunee 08/26/2016........ MORGAN STANLEY & CO INC......cvvorverrirrinriierienisriseriessienienes 3,000.000 425,055 XXX
756764 10 6 |RED LION HOTELS CORP... 09/16/2016........ JONESTRADING INSTITUTIONAL SERVICES......... 1,553.000 12,045 XXX
763165 10 7 |RICHARDSON ELECTRONICS LTD.....ccvvvrirerrirrireninines 03/04/2016........ VARIOUS ..ottt 10,000.000 51,935 XXX
T4975N 10 5 |RTISURGICAL INC......cooviiiieiiieineireieissieeesiseeesiesessssee s 02/09/2016........ IVY SECURITES INC......cooovvirrcrieiereiseirenerisceenienes 10,000.000 30,885 XXX
829214 10 5 | SIMULATIONS PLUS INC......cooiiuiiiiiiieiisnicierisississie st ssssssssessessssssessssnsss | osssnsesessnes 05/20/2016........ VARIOUS ..ot 13,074.000 103,293 XXX
830879 10 2 [ SKYWEST INC....oooiiiiiieiseee e 09/19/2016........ VARIOUS ..ot 4,340.000 83,632 XXX
784635 10 4 |SPX CORP....ccevvririrerrrircriniis 03/08/2016........ ABEL NOSER CORP.......coorviriririniiseienieieessiesie s 1,780.000 21,846 XXX
854305 20 8 | STANLEY FURNITURE CO INC....coovuiirriiiiiiiieineisieniseiesesissisesssssssssnsenes 06/27/2016........ IVY SECURITES INC.....oovrvrieiieieierieienesisseenisines 12,500.000 31,976 XXX
85569C 10 7 | STARTEKINC......ooiiiieiiieiceiieie sttt | eviennesnnene 11/23/2016........ IVY SECURITES INC 1,000.000 7,884 XXX
859241 10 1 | STERLING CONSTRUCTION CO INC 05/04/2016........ DAVIDSON D A & COMPANY INC 3,000.000 12,000 XXX
86722A 10 3 | SUNCOKE ENERGY INC 10/04/2016........ VARIOUS ...t 14,460.000 108,905 XXX
871503 10 8 | SYMANTEC CORP 10/13/2016........ VARIOUS ..ot 16,000.000 377,194 XXX
882508 10 4 | TEXAS INSTRUMENTS INC...... 11/09/2016........ GORDON HASKETT CAPITAL CORP........ccoovrmrireierineirerinnines 8,700.000 596,803 XXX
887317 30 3 |TIME WARNER INC 12/20/2016 VARIOUS....... 7,300.000 648,898 XXX
892231 10 1 | TOWNSQUARE MEDIA INC 09/07/2016........ VARIOUS ..ottt 4,980.000 46,225 XXX
892918 10 3 | TRANSACT TECHNOLOGIES INC.......ccovvrirririreriniiereissieseeessesesieenees 12/27/2016........ IVY SECURITES INC......oooviircreirererreireneriseeesienees 4,000.000 26,978 XXX
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896047 50 3 |TRIBUNE CO....c.coevevrrrirerirereinrirereineines 09/27/2016........ VARIOUS..... 4,860.000 166,300 XXX
Q9235V 10 1 [TRONOXLTD 09/19/2016........ VARIOUS..... 31,100.000 175,321 XXX
901476 10 1 |TWINDISC INC 06/27/2016.. VARIOUS..... 4,000.000 37,888 XXX
911312 10 6 |UNITED PARCEL SERVICE INC 12/12/2016 BARRINGTON RESEARCH ASSOC INC... 2,000.000 240,147 XXX
913837 10 0 |UNIVERSAL STAINLESS & ALLOY. 01/20/2016. VARIOUS..... 6,500.000 47,651 XXX
918204 10 8 |VFCORP....cccovvrunnne 08/26/2016.. KING, CL & ASSIC...... 6,500.000 420,290 XXX
92047W 10 1 |VALVOLINE INC.... 11/07/2016........ VARIOUS..... 3,974.000 82,265 XXX
922908 65 2 | VANGUARD EXTENDED MARKET ETF.....ccovevnriirnineerierecineienes 12/09/2016........ VARIOUS..... 64,809.000 5,999,277 XXX
922042 85 8 |VANGUARD FTSE EMERGING MARKETS ETF......ccviiiiiiiiiriieierinsiesnsse s 12/09/2016........ VARIOUS..... 53,790.000 2,000,166 XXX
922042 67 6 | VANGUARD GLOBAL EX-US REAL ESTATE 12/09/2016........ VARIOUS..... 5,603.000 299,796 XXX
922908 55 3 |VANGUARD REIT ETF 12/09/2016........ VARIOUS..... 12,008.000 1,000,073 XXX
922908 36 3 |VANGUARD S&P 500 INDEX ETF 12/09/2016........ VARIOUS..... 29,862.000 5,999,846 XXX
92343V 10 4 |VERIZON COMMUNICATIONS 12/20/2016........ IVY SECURITES INC......covviirerinrierninreeiereeenienes 6,000.000 318,992 XXX
92532W 10 3 | VERSUM MATERIALS INC.......cooovrirriciinnicniriene 12/07/2016........ VARIOUS..... 7,999.000 192,027 XXX
92835K 10 3 |VISHAY PRECISION GROUP INC........ 08/09/2016........ ABEL NOSER CORP.......coviiiririiereinrreecsiesieersesneenes 2,500.000 32,414 XXX
92840M 10 2 |VISTRA ENERGY CORP.... 12/1212016........ VARIOUS..... 23,570.000 361,659 XXX
91829F 10 4 |VOXXINTL CORP..... 10/04/2016........ IVY SECURITES INC.....ccoovvirriirieriniierierirssiienienns 18,000.000 61,459 XXX
929089 10 0 |VOYAFINANCIAL INC........ 11/1512016........ VARIOUS..... 7,140.000 217,618 XXX
931427 10 8 | WALGREENS BOOTS ALLIANCE INC......ccccoovvvvrirviririrrins 09/07/2016........ MORGAN STANLEY & CO INC......coovvviiririrerieiiseiieniesissriisiies 3,500.000 289,708 XXX
949746 10 1 |WELLS FARGO & CO............. 08/15/2016........ MORGAN STANLEY & CO INC.......cooiveiiierriciieiereiesireeiinsinas 10,000.000 483,500 XXX
961450 10 5 |WESTROCK CO.....ccovviirvririireriinns 06/29/2016........ VARIOUS..... 2,440.000 98,809 XXX
962166 10 4 | WEYERHAEUSER CO.... 12/14/2016........ VARIOUS..... 28,000.000 848,855 XXX
97717W 28 1 |WISDOMTREE EMERGING MARKETS SM CAP..... 12/09/2016........ VARIOUS..... 9,834.000 399,763 XXX
9099999. Total - Common Stocks - INAUSLHIAl ANA MISCEIANEOUS...............cvueiveevreeeeeeieereseereeeseeseseesrseeeeeseeseesees eeeseeseereseseessessees et ssses e esesseessseseeesesseeeesesesseeseseseeseesssestesseasesessseesessssessessssesesan 53,933,502 XXX 0
Common Stocks - Parent, Jiaries and Affiliates
58458 10 5 | MEDICAL HEALTH INSURING CORPORATION OF OHIO..... | | 06/09/2016........ CAPITAL CONTRIBUTION 25,000,000 XXX
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates. ... s 25,000,000 XXX 0
Common Stocks - Mutual Funds
00203H 44 6 |AQR LONG-SHORT EQUITY | 12/20/2016........ VARIOUS..... 10,332,070 XXX
00203H 85 9 |AQR MANAGED FUTURES STR-l.....ciiiiicinrireieinrierseseiesisereeseeenes 12/20/2016........ VARIOUS..... 10,001,546 XXX
00203H 42 0 |AQR STYLE PREMIA ALTERNATIVE | 12/20/2016 VARIOUS......coooiiii it | sebsessesbess bt ens 995,505,148 | ...oovverrierieies 10,169,250 XXX
317609 35 2 |GRANDEUR PEAK INTL OPPORTUNITIES F.. 12/28/2016.. DIVIDEND, LT & ST CAP GAIN REINVESTMENT. . 20,259.847 62,400 XXX
47803T 62 7 |JOHN HANCOCK FDS Il 12/21/2016 VARIOUS ..ottt | seesebiesies e ees 330,947.437 | oo 7,046,352 XXX
00768D 33 5 |KELLNER MERGER INVESTOR CLASS 12/12/2016 VARIOUS......coooiiriiiisie et snssns | seisessessessesss st ssens s 479,350.710 [ oo 5,023,146 XXX
55273E 82 2 |MFS INTERNATIONAL VALUE FUND.... 12/15/2016.. DIVIDEND, LT & ST CAP GAIN REINVESTMENT. 3,941.382 142,520 XXX
70472Q 50 0 |PEARTREE FDS.......ccoviiiiiiiiieinicie s ssssssnsenes 12/16/2016 DIVIDEND, LT & ST CAP GAIN REINVESTMENT 4,218.948 51,556 XXX
92205G 10 4 |VANGUARD MARKET NEUTRAL INV 12/27/2016 VARIOUS..... ..4,943,014 XXX
92828W 36 1 |VIRTUS EMERGING MKTS OPPOR | 12/21/2016.. VARIOUS..... 2,011,251 XXX
969251 78 4 |WILLIAM BLAIR FDS ALLOC | 12/16/2016........ VARIOUS..... ...5,115,888 XXX
9299999. Total - Common Stocks - Mutual Funds 54,898,993 XXX 0
9799997. Total - Common Stocks - Part 3., ...133,832,495 XXX 0
9799998. Total - Common Stocks - SUMMAY HEM fTOM PAM 5.ttt eeesees et et e e Eeeseh e seE s a8 h e E e e 1o e84 E S8 eE 41 E bbbttt ensenset et 5,449,569 XXX
9799999. Total - Common Stocks.........covweieeces ...139,282,064 XXX 0
9899999. Total - Preferred and Common Stocks...... ...139,282,064 XXX 0
9999999. Total - Bonds, Preferred and COMMON SHOCKS...........cociiiucieiicieiiietcte ettt sttt s s aebes etsssetebasssaeses e s ebeb s s s aeses et et et b se s et e s s s b e bbb ae s e b s s es e bbb aebesen e s e b b s ae b b s et et et nseaesannesens ...494,816,340 XXX e 1,251,298
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Bonds - U.S. Government
38379W 5E 8 |GNMAREMIC TRSUT 2016-62 LA..........cccooeonece .. [ 12/20/2016. | PRINCIPAL RECEIPT............... 97,940 | ............ 97,940 | ......... 101,950 | oovooceiereiiecii (4,009) 09/20/2045.
38376P TP 5 |GNMA REMIC TRUST 2009-125 PB... .. | 12/20/2016. | PRINCIPAL RECEIPT. 2,711,236 | ....... 2,711,236 | ....... 2,764,613 .2,722,509 L(11,274) | .. 02/20/2037.
38376W 2S 3 | GNMAREMIC TRUST 2010-34 GC.... .. | 12/20/2016. | PRINCIPAL RECEIPT. i — 3,858,263 | ...... 3,858,263 | ....... 3,968,736 .3,872,990 (14721 11/20/2036.
38375G 2G5 | GNMA REMIC TRUST 2012-102 DN.......oocvvevrnves .. [12/20/2016. | PRINCIPAL RECEIPT........commrvvimrrirnnrins | cevvieeniinessineniines | eevereens 509,707 | .......... 509,707 | ....oouee 509,468 158 09/20/2040.
38378E JV 6 |GNMAREMIC TRUST 2012-65 MJ .. [12/20/2016. | PRINCIPAL RECEIPT.........coovviiinriiiiniis | covieinnisnsiisnniiins | cvies 1,082,190 | ....... 1,082,190 | ....... 1,120,405 ...(25,398) 07/20/2039.
383756 DJ 7 |GNMAREMIC TRUST 2012-73 NK. .. | 12/120/2016. | PRINCIPAL RECEIPT. 914,126 | ......... 914,126 | .......... 958,976 .(31,770)] .. 08/20/2040.
38379X KD 1 |GNMA REMIC TRUST 2016-83 AP .. | 12/20/2016. | PRINCIPAL RECEIPT. 146,504 | .......... 146,504 | .......... 152,684 | ... (6,181) 10/20/2045.
38379X Q9 4 |GNMAREMIC TRUST 2016-90 MA.... .. | 12/20/2016. | PRINCIPAL RECEIPT. . 148,814 | .......... 148,814 | ......... 155,185 | ... (6,371) . ..148,814 10/20/2045.
912828 EW 6 |US TREASURY NOTES........cccoomirmrinrirmnireiiirinin .1 02/15/2016. | MATURITY....ooviiirnririrerniininrisennnnees | seerenisersssssiennnines | evveees 2,750,000 | ........ 2,750,000 | ....... 2,666,426 | .......... 2,748,642 | ..o, 1,357 [ v | v 2,750,000 02/15/2016.
912828 FF 2 |US TREASURY NOTES .. 105/15/2016. [ MATURITY......occoviirirniinnisseiinniiiins | cevvienssisnsiisnninns | cov 1,600,000 | ....... 1,600,000 | ....... 1,648,344 1,611,265 | o | e (11,265) | ..o [ s (11,265) | ..o | v 1,600,000 05/15/2016.
912828 FQ 8 |US TREASURY NOTES .. 1 08/15/2016. | MATURITY ...oociiriririniinniiinniiecniiiens | cevvieeenisessissneinns | cevenad 6,650,000 | ....... 6,650,000 | ....... 6,761,406 | ...........6,658,622 | .....ccooovrrenrns | corrrrinne (8,622) (8,622) | ..ooeveerrieris | e 6,650,000 08/15/2016.
912828 KW 9 |US TREASURY NOTES .1 05/31/2016. [ MATURITY ..o | seerenssessssssssennninns | evveees 1,000,000 | ....... 1,000,000 | .......... 996,548 1,002 [ | e 1,000,000 05/31/2016.
912828 MA 5 |US TREASURY NOTES o [ 11/30/2016. | MATURITY ...oooiiriririniinniisnniiinciiiens | cevvieeesienseiensiinns | ceven 3,000,000 | ........ 3,000,000 | ....... 2,933,906 9,521 | oo | e 3,000,000 | ...oooocveennns | oo | evreneireneenn0 [ e 82,500 | 11/30/2016.
912828 MD 9 |US TREASURY NOTES [ 1213172016, [ MATURITY ..o | oo | s 1,000,000 | ....... 1,000,000 | ....... 1,002,500 [(CICK) ] OO [P 1,000,000 [ ..o | o | s s 32,500 | 12/31/2016.
0599999. Total - BONds - U.S. GOVEIMMENL.........ouuuiieiiiieisiiessiie s osmissssssss s | oo 25,468,780 | ..... 25,468,780 | ..... 25,741,147 | ........25,166,932 | ...............0 | .....(107,972) | .....cc0....0 [ oo (107,972) 0 25,468,780 | ..o |0 |0 | 786,187 XXX
Bonds - All Other Government
46513A XN 5 |STATE OF ISRAEL C[06/01/2016. | MATURITY ....oovrvrirerinirirriernnsssiersnnis | sresesnseesssssseensnnes | woevenn 2,500,000 | ....... 2,500,000 | ....... 2,500,000 (U RO IO 2,500,000 | ..oovvrnininns | e | e [ 20,525 | 06/01/2016.
748148 RR 6 |PROVINCE OF QUEBEC CANADA..........c..coceev.e. C|03/01/2016. | MATURITY......ccoooirimnriinnriinniisseeiinnees. [ cvieneeienniissseiennes | e 1,000,000 | ....... 1,000,000 | .......... 976,140 X T N 1,000,000 | ..o [ oo | eevreriirenn0 [ e 25,000 |03/01/2016.
748148 RS 4 |PROVINCE OF QUEBEC CANADA. 11/14/2016. | MATURITY ... | sronnssssssnssnsssesensnnes | snnees 1,000,000 | ....... 1,000,000 | .......... 995,980 437 | | i 1,000,000 [ ..oovivrreminnns [onnrniinnnn | e | o 51,250 | 11/14/2016.
1099999. Total - Bonds - All Other GOVEMMENL.............ouuiiieriiiesisiii i oo | onneees 4,500,000 ,500,000 | ....... 4,472,120 970 () 4,500,000 XXX
Bonds - U.S. Special Revenue and Special A
3133EA  2F 4 |FEDERAL FARM CREDIT BANKS .. | 04/05/2016. | CALLED @ 100.0000000...........ccoccmmvies | crmvermmiirnmiirinniiins | coveene 2,500,000 | ....... 2,500,000 | ....... 2,402,600 2947 | oo | s 2,419,577 | .o | ..80,423 | ......80,423 | ....... 30,844 |09/26/2022.
3133EA 5K 0 |FEDERAL FARM CREDIT BANKS .| 07/13/2016. | CALLED @ 100.0000000.......occcccccrmvier | crssevrersssiieennsssis | eories 1,800,000 | ....... 1,800,000 | ....... 1,719,360 7,086 | covccccrrevernrnns | vevreeses 1,754,594 | cooocccrerccrens | 45,406 | ........45,406 | ... 18,531 | 10/22/2019.
3133EA JU 3 |FEDERAL FARM CREDIT BANKS .1 03/28/2016. | MATURITY ..o | seeenisersesssiennnines | evveees 1,000,000 | ....... 1,000,000 | ....... 1,007,140 (1,819) [ oo | v 1,000,000 [ ..ooouieerinnns | e | erveriienieenn0 | e 5,250 | 03/28/2016.
3133EC 2K 9 |FEDERAL FARM CREDIT BANKS.. .. | 06/15/2016. | CALLED @ 100.0000000. .....2,500,000 | .......2,500,000 | ....... 2,367,725 6,855 2,393,285 11/14/2022.
3133EC CV 4 |FEDERAL FARM CREDIT BANKS .. | 06/10/2016. | CALLED @ 100.0000000.............ceorrrveers | wovrrmmmrierrmmmnrirans | crnes 10,000,000 | ..... 10,000,000 | ....... 9,633,000 | ... 9,678,574 | oo | 18,390 | s [ 18,390 | .ovveerrinens 9,696,964 | .........ccceo.. | .....303,036 | .......303,036 | ..... 199,183 | 01/17/2023.
3133EC HC 1 |FEDERAL FARM CREDIT BANKS .. | 04/12/2016. | CALLED @ 100.0000000............cvvemrrermae | corveremreremrssnneenns | cevenne 2,000,000 | ....... 2,000,000 | ....... 1,908,000 3,971 | s | v 1,941,947 | ..o | +....58,053 | .........58,053 | ....... 19,800 | 03/06/2020.
3133EE F8 8 |FEDERAL FARM CREDIT BANKS . | 03/02/2016. | CALLED @ 100.0000000........occccccrrmsiver | crssevvrrsssiernnsssis | coris 7,585,000 | ... 7,585,000 | ....... 7,564,520 210} I OO IO 7,566,308 | .vvvoocvrrrrrrs | 018,694 | ........ 18,604 | ...... 64,144 | 05/04/2023.
31331Y CN 8 |FEDERAL FARM CREDIT BANKS .. 1 10/28/2016. | MATURITY....oovriirnrireierierisinniiennninees | seerenssessssssniennninns | evveees 2,000,000 | ....... 2,000,000 | ....... 2,043,420 (G020 N IR 2,000,000 | ..oovvrrininns | e | e [ 97,500 | 10/28/2016.
31331V 2U 9 |FEDERAL FARM CREDIT BANKS .. 108/25/2016. | MATURITY ....coocviiirirnniinniienneisceiieins | ceeveeeesisessisenniins | coves 1,000,000 | ....... 1,000,000 | ....... 1,023,165 | ........... (9,300) | oo | e 1,000,000 | ..o [ e | eevrvereirennn0 [ s 51,250 |08/25/2016.
31331X DE 9 |FEDERAL FARM CREDIT BANKS..........ccccoovvuunnee [ 11/07/2016. [ MATURITY .oooviiiirriieeeiseeiiseeiinens | cevvieeesissssiseniiins | cevene 2,000,000 | ....... 2,000,000 | ....... 2,079,720 | ....cco... 2,009,184 (9,184) | oo | v 2,000,000 | ..o | e | 0 | e 100,000 | 11/07/2016.
3133XH K6 8 |FEDERAL HOME LOAN BANKS..........ccccoovumunnnns - [10/19/2016. [ MATURITY ....oooiiiiiieiinniissniisniiins | cevviesssisnsiissnienns | cvvenn 2,000,000 | ....... 2,000,000 | ....... 2,090,760 2,010,178 | v | oo (10,178) | s [ (10,178) | oo | v 2,000,000 | ..o | e | 0 | 102,500 | 10/19/2016.
3134A4 ZT 4 |FEDERAL HOME LOAN MORTGAGE CORP....... - 101719/2016. | MATURITY ...oooiiiriieiiineiisseiiieniiieens | cevvieeesisssiissniinns | covee 1,400,000 | ....... 1,400,000 | ....... 1,383,318 11,399,894 106 | oo | e 1,400,000 | ..ooovverrveens [ o | eevrereirenn0 [ s 33,250 |01/19/2016.
3134G3 4R 8 |FEDERAL HOME LOAN MORTGAGE CORP....... .. | 04/23/2016. | CALLED @ 100.0000000...........ervrrererrnne | veererrerversnerernninne | evveens 6,970,000 | ....... 6,970,000 | ....... 6,622,631 6,707,069 | ..o | eeeeen 13,052 | o | v 13,652 | oo | v 6,720,722 | ...ccovvvrvrens | ....249,278 | .......249,278 | ..... 104,550 | 07/23/2021.
3134G6 4T 7 |FEDERAL HOME LOAN MORTGAGE CORP....... .| 06/18/2016. | CALLED @ 100.0000000...........cvuemrerens | rerererernemmsninersinns | cvvenne 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ...........1,000,000 (V1 RO IO 1,000,000 |.... UV TOTUURPOUPPOO IRPPRORRPROROR N IO 6,500 | 06/18/2018.
3130A2 T9 7 |FEDERAL HOME LOAN BANKS..........cccccovvvuunnec. .. 1 09/28/2016. | MATURITY......oooiirinniiniinininiiinnis | e | v 1,000,000 | ....... 1,000,000 | .......... 999,532 | ..ovvens 999,835 165 | oo | e 1,000,000 | ..oooveerreiiens [ e | e 0 | 5,000 | 09/28/2016.
313380 5L 7 |FEDERAL HOME LOAN BANKS .. | 07/06/2016. | CALLED @ 100.0000000...........ccoverrveres | corrrrmrienirenersssienns | eevee 10,000,000 | ..... 10,000,000 | ....... 9,925,700 19,933,530 2,845 | oo | s 9,936,375 I 63,625 | ........ 63,625 | ..... 157,931 | 08/08/2022.
313380 GZ 4 |FEDERAL HOME LOAN BANKS .. | 04/15/2016. | CALLED @ 100.0000000..........cccccceummmmnns [ wrvvevmnmnssssssnnnernnees | sreeees 1,750,000 | ....... 1,750,000 | ....... 1,673,875 .1,696,667 3,115 | e | s 1,699,781 Y 50,219 | ......... 50,219 | ....... 20,304 | 09/04/2020.
313380 NM 5 |FEDERAL HOME LOAN BANKS ..109/19/2016. | CALLED @ 100.0000000...........ervrererrnne | veererrermersnirernninne | ervees 2,780,000 | ....... 2,780,000 | ....... 2,760,540 2,762,722 1716 | e | v 2,764,438 | s 15,562 | ......... 15,562 | ....... 63,940 | 09/19/2022.
313381 C3 7 |FEDERAL HOME LOAN BANKS .| 07/08/2016. | CALLED @ 100.0000000............vvemrerens | rerererernemmsrineriinns | cvvenne 1,800,000 | ....... 1,800,000 | ....... 1,719,900 | ...........1,747,344 6,729 | oo | e 1,754,073 | .... Y 45,927 | ......... 45,927 | ....... 16,096 | 11/29/2019.
313383 EB 3 |FEDERAL HOME LOAN BANKS........ccocconvvvinnnens .1 07/08/2016. | CALLED @ 100.0000000...........cveerrveenne | corveremrirmmrirnneiries | cvvena 3,000,000 | ........ 3,000,000 | ....... 2,763,240 | ........... 2,833,549 | oo | e 18,407 | i | s 16,407 | oovveoevveniis | v 2,849,955 | .....ovvvvirarins | e 150,045 | ....... 150,045 | ....... 32,457 | 12/04/2020.
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3133XH VS 8 |FEDERAL HOME LOAN BANKS..........ccccoovvminnens - [12109/2016. | MATURITY ...oocviinriiniinniisnniisniiinns | cvvvesnsiisnsiisnniinns | covenn 2,000,000 | ....... 2,000,000 | ....... 2,115,086 2,014,513 | i | e (14,513) | oo [ s (14,513) | oo | v 2,000,000 0. 100,000 | 12/09/2016.
31350M W4 1 | FEDERAL NATIONAL MORTGAGE ASSOC......... - 109/15/2016. | MATURITY ...oooviimiiiririineiisnniiieeiinens | cevvienesisnssienniiins | ceves 1,000,000 | ....... 1,000,000 | ....... 1,003,278 | ...........1,000,291 |....... (291) (291) | ovvreeeeirerin | e 1,000,000 0| 52,500 |09/15/2016.
3135G0 NT 6 |FEDERAL NATIONAL MORTGAGE ASSOC... .. | 02/28/2016. | CALLED @ 100.0000000...........cvvemvieris | omrirerirnmiiesiisniirens | v 5,000,000 | ....... 5,000,000 | ....... 4,860,000 3712 | s | s 4,917,358 I I 82,641 | ......... 82,641 | ....... 42,500 | 08/28/2019.
3135G0 QJ 5 |FEDERAL NATIONAL MORTGAGE ASSOC......... | .. | 04/17/2016. | CALLED @ 100.0000000...........ccovvveemeeer | omrerermmrermemreieneens | ceeee 18,335,000 | ..... 18,335,000 | ..... 17,722,935 20,916 | oo | s 17,829,566 | .... | ...505,434 | ... 505,434 | ... 206,269 | 10/17/2022.
313560 SV 6 |FEDERAL NATIONAL MORTGAGE ASSOC......... .| 09/27/2016. | CALLED @ 100.0000000...........ccvvreverenes | correerirerirnniiisiinnns | e 10,000,000 | ..... 10,000,000 | ....... 9,834,000 | .........9,852,191 | oo | e 14497 | s | i 14,497 | oo | v 9,866,688 | ......cooovvverres | e 133312 | ....... 133,312 | ... 159,000 | 12/27/2022.
3136G0 2L 4 |FEDERAL NATIONAL MORTGAGE ASSOC... .. | 08/07/2016. | CALLED @ 100.0000000............cvvrmrreemne | cerrermmrermmnernneerns | cevenne 2,500,000 | ....... 2,500,000 | ....... 2,342,950 | ..........2,365414 | i | 10,745 | [ 10,745 | oo | e 2,376,159 e 123,841 | ... 123,841 | ... 38,437 | 11/07/2022.
3136G1 B8 1 |FEDERAL NATIONAL MORTGAGE ASSOC... +. [ 07/30/2016. | CALLED..........ccovereeireriererieceeieeeiieenies | ceevieeesisesiiensiiins | cevena 3,830,000 | ........ 3,830,000 | ....... 3,780,861 01/30/2023.
31394R  ZY 8 |FHLMC REMIC SERIES 2769 LB.... .. | 12/15/2016. | PRINCIPAL RECEIPT. 562,030 | ...cceee. 562,030 | .......... 569,757 03/15/2019.
31394W FL 7 |FHLMC REMIC SERIES 2773 TB... ...|.. | 12/15/2016. | PRINCIPAL RECEIPT. . 452,627 | .......... 452,627 | .......... 456,870 | ... . 04/15/2019.
31394W YN 2 |FHLMC REMIC SERIES 2783 AY......cccovvvevrvrires .. | 12/15/2016. | PRINCIPAL RECEIPT............... 392,514 | .......... 392,514 | ......... 398,708 | ..ovvvveren 394,171 04/15/2019.
31394W GS 1 |FHLMC REMIC SERIES 2784 HJ.... .. | 12/15/2016. | PRINCIPAL RECEIPT. 567,438 | ......... 567,438 | .......... 567,792 | ... 567,541 04/15/2019.
31394y F3 3 |FHLMC REMIC SERIES 2796 LB.... .. | 12/15/2016. | PRINCIPAL RECEIPT. . 153,458 | ......... 153458 | .......... 157,438 | ..ocveveeenn. 155,949 05/15/2024.
31395 MW 3 |FHLMC REMIC SERIES 2892 DB... .. | 12/15/2016. | PRINCIPAL RECEIPT. 383,532 | oo 383,532 | oo 387,367 11/15/2019.
313950 RE 3 |FHLMC REMIC SERIES 2977 AY... .. [12/15/2016. | PRINCIPAL RECEIPT.........oovviinniiinniin | covvieneiieeniieeniiins | ceviieees 347,088 | .......... 347,088 | .......... 359,562 05/15/2025.
3137GA LA 3 |FHLMC REMIC SERIES 3736 QB... .. | 12/15/2016. | PRINCIPAL RECEIPT. . 1,806,926 | ....... 1,806,926 1,787,163 05/15/2037.
3137A2 TH 4 |FHLMC REMIC SERIES 3759 LW. .. | 12/15/2016. | PRINCIPAL RECEIPT.. 1,118,255 ,118,255 | .......1,113,887 . 08/15/2036.
3137AE LS 2 |FHLMC REMIC SERIES 3910 JC.... .. | 12/15/2016. | PRINCIPAL RECEIPT. . 704,513 | ......... 704,513 | ......... 720,144 | ... e | . 12/15/2037.
3137AJ  6A 7 |FHLMC REMIC SERIES 3955 BA... .. 1 12/15/2016. | PRINCIPAL RECEIPT........covvvvrivrinnieiins | ceereeiverisnnerennninns | cernnins 545,689 | .......... 545,689 | .......... 572,973 | ... ...566, o | e (21,036) 02/15/2041.
3137AJ) HW 7 |FHLMC REMIC SERIES 3960 YH... .. | 12/15/2016. | PRINCIPAL RECEIPT. 669,773 | .......... 669,773 | .......... 684,425 | ... 879,427 | oo | i (9,654) 08/15/2040.
3137AP  BF 6 |FHLMC REMIC SERIES 4033 ED... .. 1 12/15/2016. | PRINCIPAL RECEIPT........cooiverirrierireiins | ceereriversnneirernsines | vereni 846,904 | .......... 846,904 | .......... 871,375 | ciieeerren863,838 | oo | e (16,933) 10/15/2036.
3137AS Q8 0 |FHLMC REMIC SERIES 4088 PA... .. | 12/15/2016. | PRINCIPAL RECEIPT.. 855,135 855,135 | . .895,754 . 32,285) 12/15/2040.
3137AV. 2S5 |FHLMC REMIC SERIES 4122 PA... .. [ 12/15/2016. | PRINCIPAL RECEIPT.........osvviiirrviinnris | covviereiieeneieeniiiins | cevieeees 740,034 | .......... 740,034 | .......... 745,006 | ............. 743,615 | oo [ s (3,581) 02/15/2042.
3137AW  6M 2 | FHLMC REMIC SERIES 4125KP... .. | 12/15/2016. | PRINCIPAL RECEIPT. 976,687 | .......... 976,687 | ....... 1,011,634 (22,903) 05/15/2041.
3137AW VA 0 |FHLMC REMIC SERIES 4145 UC... .. | 12/15/2016. | PRINCIPAL RECEIPT. 942,223 | ......... 942,223 | .......... 937,806 | ... 12/15/2027.
3137AY 6Z 9 |FHLMC REMIC SERIES 4150 ND... .. | 12/15/2016. | PRINCIPAL RECEIPT. 473,188 | .......... 473,188 | .......... 470,453 | ... 07/15/2041.
3137B0 TR 5 |FHLMC REMIC SERIES 4186 MC.. .. | 12/15/2016. | PRINCIPAL RECEIPT.. ...967,205 ..967,205 | . .926,400 03/15/2028.
3137B1 MQ 2 |FHLMC REMIC SERIES 4198 QD... .. | 12/15/2016. | PRINCIPAL RECEIPT. 809,292 809,292 | .......... 820,040 . . 01/15/2033.
3137B1 XV 9 |FHLMC REMIC SERIES 4204 HA. .. [ 12/15/2016. | PRINCIPAL RECEIPT.........coooviiinmiinniis | covviinniisnniiinniiinns | ceviines 704,971 | .......... 704,971 | .......... 708,276 | .....cccc0.e. 708,056 | oovoevvvcians | v (3,085) 05/15/2028.
3137B7 3L 1 |FHLMC REMIC SERIES 4289 WE .. | 12/15/2016. | PRINCIPAL RECEIPT. 826,182 | .......... 826,182 | .......... 846,191 | ...oocee0842,592 | oo [ (16,410) 08/15/2031.
3137B7 TL 3 |FHLMC REMIC SERIES 4306 A .. | 12/15/2016. | PRINCIPAL RECEIPT. 513,321 | e 513,321 | e 536,741 | ..oooereerei. 534,157 | i | (20,836) 03/15/2041.
3137B9 FL 4 |FHLMC REMIC SERIES 4314 KA... .. |.. | 12/15/2016. | PRINCIPAL RECEIPT. . 1,426,748 | ...... 1,426,748 | ...... 1,460,188 | ...........1,456,435 | .....ccooocviiiirs | cor (29,687) - . 12/15/2039.
3137BA 3T 7 |FHLMC REMIC SERIES 4329KA.........ccccoovrunnnenn. .. [ 12/15/2016. | PRINCIPAL RECEIPT........oovrvviririmrniin | cevvimenvinesiineniiines | eeviieees 721,242 | .......... 721,242 | .......... 740,062 | ...cocoeerr 737,556 | oo [ (16,314) | .o [ e (16,314) | o | s 721,242 01/15/2040.
3137BB A9 1 |FHLMC REMIC SERIES 4337 BA... .. | 12/15/2016. | PRINCIPAL RECEIPT. 709,646 | ......... 709,646 | ......... TA3,354 | .o [ e [ (33,708) | ...ovvvriirane ....709,646 02/15/2046.
3137BB N9 7 |FHLMC REMIC SERIES 4358 DA... .. | 12/15/2016. | PRINCIPAL RECEIPT. . 1,240,275 | ...... 1,240,275 | ....... 1,269,344 | ... (26,450) 1,240,275 06/15/2040.
3137BN  Z8 0 |FHLMC REMIC SERIES 4569 A. .. 1 12/15/2016. | PRINCIPAL RECEIPT........ccvvvvrivrinrireiins | ceereeiverisnseirernninne | cernniaes 561,082 | .......... 561,082 | .......... 579,668 | ...oooviverieicirinns e | v (18,586) [ ..vovvrervrrnns | eererrrnre(18,586) | covovvrircriinns 11/15/2040.
3137BR 6T 7 |FHLMC REMIC SERIES 4608 HA... .. | .- | 12/15/2016. | PRINCIPAL RECEIPT. 224,653 | .......... 224,653 | .......... 230,901 | oo [ e [ s (6,248) 06/15/2041.
31415Y LW 7 |FNMAPASS-THRU POOL 993241..........cocceeenn. .. [12/25/2016. | PRINCIPAL RECEIPT.........oosvvvinrriinnrins | cevvemrniineneineniiines | eevevees 270,162 | .......... 270,162 | .......... 284,093 | ... 284,101 | [ (13,939) | ..o [ ereeneene(13,939) | s 06/01/2024.
31381Q BW 5 |FNMA PASS-THRU 467253 .. 102/25/2016. | PRINCIPAL RECEIPT.........oovviinniiiiniins | covvenniiinniiinniiins | covenad 4,624,794 | ....... 4,624,794 | ....... 4,662,371 ) 02/01/2018.
31417Y GK 7 |FNMAPASS-THRU 15 YEAR .. | 12/25/2016. | PRINCIPAL RECEIPT. 302,179 | oo 302,179 | oo 312,188 ) 10/01/2024.
31394B MD 3 |FNMA REMIC TRUST 2004-89 AQ .. | 12/25/2016. | PRINCIPAL RECEIPT. 487,079 | .......... 487,079 | .......... 498,343 B13) [ [ errienen(8,313) | e | e B87,079 | i | e | 0 | , 12/25/2024.
313988 TN 3 |FNMA REMIC TRUST 2010-146 PC... .. | 12/25/2016. | PRINCIPAL RECEIPT. I — 2,806,909 | ....... 2,806,909 | ....... 2,880,591 | ......... 2,822,496 | ...coocooviiriiins | e (15,586) | ....cvvoevveeens | vereereene(15,586) | o . 0| 09/25/2036.
3136A2 AR 4 |FNMAREMIC TRUST 2011-110 EC.....cccoovvvvrvnnee .. 112/25/2016. | PRINCIPAL RECEIPT........convrvvimmnrinnnins | cevviemerisessiseniinns | v 1,310,755 | ....... 1,310,755 | ....... 1,334,307 | oo 1,329,511 | i | e (18,756) | ..vvvevrveeens | wereerreena(18,756) | i | e 1,310,755 | s [ v | evvivnriinennn0 [ s 04/25/2041.
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3136A2 MY 6 |FNMAREMIC TRUST 2011-128 QB... .| 12/25/2016. | PRINCIPAL RECEIPT. 654,162 | .......... 654,162 | ......... 677,671 | oovveeernne 871,012 | s [ (16,850) | ...ocvvvorieans [ s (RLCR1SI0) ) OIS IR 654,162 03/25/2039.
31397S XM 1 |FNMA REMIC TRUST 2011-40 KA .| 12/25/2016. | PRINCIPAL RECEIPT. 49 49 .50 (1) 49 03/25/2026.
3136A8 ZR 4 |FNMA REMIC TRUST 2012-103 DA... . | 12/25/2016. | PRINCIPAL RECEIPT 1,178,968 | ....... 1,178,968 | ....... 1,244,364 | ..........1,226,559 | ...ooovrviviivnes | cerered(@7,591) [ s | s (47,591) | oo .1,178,968 10/25/2041.
3136AA  5A 9 |FNMA REMIC TRUST 2012-149 ND... .| 12/25/2016. | PRINCIPAL RECEIPT. 165,462 | .......... 165,462 | .......... 165,462 0 . ....165,462 06/25/2042.
3136AA 6K 6 |FNMA REMIC TRUST 2012-151 YA....ccooovvvvirnnnes .. [ 12/25/2016. | PRINCIPAL RECEIPT........ccmvmvvimnrirnniins | cevvieenvinensineniines | eeviveees 712,923 | .......... 712,923 | oo 732,640 | oo 729,334 | s [ (16 411) s [ (18,411) | v | e 712,923 01/25/2028.
3136A3 X9 7 |FNMAREMIC TRUST 2012-3 BA... .| 12/25/2016. | PRINCIPAL RECEIPT. 618,735 | .......... 618,735 | .......... 618,542 118 04/25/2040.
3136A5 XR 2 |FNMA REMIC TRUST 2012-30 PB. .| 12/25/2016. | PRINCIPAL RECEIPT. 689,696 | .......... 689,696 | .......... 692,713 (2,202) 10/25/2040.
3136A4 2C 2 |FNMA REMIC TRUST 2012-34 PB. . 112/25/2016. | PRINCIPAL RECEIPT.....coovverireererineiinnns [ v | v 513,922 | .......... 513,922 | .......... 517,777 (2,637) 01/25/2032.
3136A5 AC 0 |FNMAREMIC TRUST 2012-40 MG ...| .- | 12/25/2016. | PRINCIPAL RECEIPT. 959,947 959,947 | .......... 965,047 (4,794) 04/25/2041.
3136A5 P6 7 |FNMA REMIC TRUST 2012-53 PB........c.cocvvrvvienes .. | 12/25/2016. | PRINCIPAL RECEIPT........cooiverirrinrirerins | ceereriversnneirernninns | vervnines 941,239 | .......... 941,239 | .......... 966,535 | .oeeereen 959,875 | i | e (18,635) [ s | v (18,635) | cvvvevrvreriines 02/25/2041.
3136A7 U3 4 |FNMA REMIC TRUST 2012-84 QG. .| 12/25/2016. | PRINCIPAL RECEIPT. 511,279 | .......... 511,279 | ..coo..e. 517,670 (6,085) 0 9,949 | 09/25/2031.
3136A7 5E 8 |FNMA REMIC TRUST 2012-96 PD .| 12/25/2016. | PRINCIPAL RECEIPT. 739,893 | ........ 739,893 | ......... 749,489 (8,201) 0 8,531 | 07/25/2041.
3136AC ES 6 |FNMAREMIC TRUST 2013-10 DE . | 12/25/2016. | PRINCIPAL RECEIPT 691,950 | .......... 691,950 | .......... 693,571 (1,622) .0 10/25/2041.
3136AH U9 9 |FNMA REMIC TRUST 2013-133 VT.... .1 12/25/2016. | PRINCIPAL RECEIPT........c.oiriviirriienes | v | e 490,714 | .......... 490,714 | ......... 505,014 | .....cce. 501,894 | oo | (11180 [ [ (11,180) | ovvvvrcens 0 05/25/2025.
3136AC WN 7 |FNMA REMIC TRUST 2013-20 CA .| 12/25/2016. | PRINCIPAL RECEIPT. 745437 | .......... 745437 | .......... 761,044 | ..o [ e [ e (15,608) [ oo [ e (15,608) | ..o 01/25/2043.
3136AD MZ 9 |FNMA REMIC TRUST 2013-30 JA.. .| 12/25/2016. | PRINCIPAL RECEIPT.. 1,278,119 ,278,119 ..1,194,881 . 84,899 04/25/2043.
3136AD EY 1 |FNMAREMIC TRUST 2013-36 AB. .| 12/25/2016. | PRINCIPAL RECEIPT. 835722 | ........ 835,722 | .......... 858,704 | ............855,575 | .o [ (19,852) | ..ovvevnrvirens [ e (19,852) | .o 05/25/2032.
3136AD V4 8 |FNMA REMIC TRUST 2013-41 WG.... . | 12/25/2016. | PRINCIPAL RECEIPT 981,869 | .......... 981,869 | .......... 984,631 (2,503) (2,503) 11/25/2042.
3136AJ K4 7 |FNMA REMIC TRUST 2014-28 ND .1 12/25/2016. | PRINCIPAL RECEIPT........coocoriviirriiienns | v | e 1,295,958 | ...... 1,295,958 | ...... 1,326,130 | ... (26,919) (26,919) 03/25/2040.
3136AQ UM 0 |FNMA REMIC TRUST 2015-92 VA. .1 12/25/2016. | PRINCIPAL RECEIPT........covoirrvinrrirnnns | overviseesisensineniins | cvvrvi 182,404 | .......... 182,404 | .......... 192,437 | oo | e | e (10,032) ...(10,032) 1,141 | 01/25/2029.
3136AR R4 2 |FNMA REMIC TRUST 2016-25 A. .| 12/25/2016. | PRINCIPAL RECEIPT.. 596,196 596,196 621,907 |... . 25,711) .(25711)] .. 3,385 | 11/25/2042.
3136AT CK 8 |FNMAREMIC TRUST 2016-50 BN. o | 12/25/2016. | PRINCIPAL RECEIPT.......covviririirnriins [ e | e 116,750 | .......... 116,750 | .......... 121,930 | coovoeceeceeneiiens | s | s (5,181) (5,181) . X ...584 | 02/25/2046.
880591 DS 8 | TENNESSEE VALLEY AUTHORITY..........cccoocoee.. .. [12/15/2016. [ MATURITY.....ocovvinniisnniisnniisssiisnsiinnns | covvesssieisssissssienns | coveons 3,700,000 | ....... 3,700,000 | ....... 3,882,664 | ........... 3,731,826 | oo | o (31,826) | ...ovocriinns | (31,826) ) I 3,700,000 [ ...voiriiiinies [ | e 0]... 180,375 | 12/15/2016.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments............ ....156,395,903 |....156,395,903 |....154,879,301 | ....... 150,181,225 | .....cco..0 | e (440,189) | ..cocooce0 [, (440,189) | ..cooocccvee0 | o 154,321,763 | ...............0 | ..2,074,139 |.... 2,074,139 | ..2,908,763 XXX
Bonds - Industrial and Miscellaneous
002799 AR 5 |ABBEY NATIONAL TREASURY SERVICES PLC. | C | 06/01/2016. | EXCHANGE e | s | e 1,498,515 | ...... 1,500,000 | ....... 1,498,515 | ...........1,499,131 | ....... 205 205 | oo | eereennn 1,499,336 [ oo [ e (821) | e (82) | 12,375 | 09/29/2017.
53944V AG 4 |LLOYDS BANKPLC.......ccoomrvimmmrimmrrirerriireniiinnnns C| 11/08/2016. | CALLED @ 100.4900000............crmrverrree | cormrreoraneermneiiennes | e 1,004,900 | ....... 1,000,000 | .......... 999,040 | .............999,240 |....... 270 270 cerrneennen999,510 [ [ 100000.5,390 | 5,390 | e 17,208 | 05/14/2018.
88165F AC 6 |TEVA PHARMACEUTICALS FINANCE... 11/10/2016. [ MATURITY ...ooorvirriirniiinniisnsissniiinns | cevvisssiisnsisnniinns | cove 1,000,000 | ....... 1,000,000 | .......... 997,600 | ..............999,565 |....... 435 435 | s | s 1,000,000 | ..o [ o | e 0 ... 24,000 |11/10/2016.
009158 AP 1 |AIR PRODUCTS & CHEMICALS INC . | 05/24/2016. | ANCORA ADVISORS........ocoomrvmrrimrinnes | covmerinerieniseernnninns | e 4,107,878 | ....... 3,805,000 | ....... 4,351,702 | oo ,132,176 | i | e (34,605) | ...ccvoorriens [ e (34,605) | ..o | e 4,097,571 | oo | 200 10,307 | ......10,307 | oo 127,626 | 08/21/2019.
010392 ER 5 |ALABAMA POWER CO... 10171572016, | MATURITY c.oooirinieenieissniersnieees. | e | v 500,000 | .......... 500,000 | .......... 498,750 | .............499,992 | ....... 8 8 01/15/2016.
010392 FK 9 |ALABAMA POWER CO... .1 09/20/2016. | ANCORA ADVISORS........corrvermrrernrenns | rneeersmeeessmsnssnnneens | ooveees 5,430,700 | ....... 5,000,000 | ....... 5,125,550 | ..........5,123,874 | .ccooviviiiiaic | e (10,012) | v [ e (10,012) | oo 12/01/2023.
0258M0 DC 0 |AMERICAN EXPRESS CREDIT CORP................. - 109/19/2016. [ MATURITY ....oooriimiiirininnniirnnnisneiinens | cevvieesinsssisesiinns | cevena 2,000,000 | ....... 2,000,000 | ....... 1,999,271 | ...........1,999,831 | ....... 169 169 09/19/2016.
06406H BX 6 |BANK OF NEW YORK. .1 07/28/2016. |MATURITY .....coovvviniriinniiinnisneiscnins | e | e 1,000,000 | ....... 1,000,000 | .......... 999,150 | ..............999,898 |....... 103 103 07/28/2016.
071813 AY 5 |BAXTER INTERNATIONAL INC.. .1 09/01/2016. | CALLED @ 107.3650000............covveererrres | omrereeeererenmreennses | coneveenn 536,825 | ......... 500,000 | ......... 490,625 | ............497,224 | ....... 728 728 06/01/2018.
05531F AG 8 |BB&T CORP. . 102/16/2016. | CALLED @ 100.0000000..........ccsveeererens | wrmrrrerrrimrirernnnies | eoverneens 500,000 | .......... 500,000 | .......... 512,500 | ... 500,353 |....... (353) (353) 03/15/2016.
10138M AG 0 [BOTTLING GROUP LLC. oo | [ 04101/2016. [ MATURITY ..oooooiirirriineisnniiseniiinns | cevvieeeeieesiisseeiens | ceveoeees 500,000 | .......... 500,000 | ......... 495925 | .............. 499,851 | ....... 149 149 04/01/2016.
10513K AA 2 | BRANCH BROKERAGE & TRADING CO.............. .1 09/15/2016. | MATURITY.....ooommiiiniiiniininiiniinnis | e | oo 2,000,000 | ....... 2,000,000 | ....... 2,027,940 | ........... 2,002,513 | oo | i (2,513) (2,513) , 09/15/2016.
13342B AC 9 |CAMERON INTERNATIONAL CORP. .| 04/07/2016. | TENDER........oooiiiiirriinnieneiisneiiisniis | e | ceneees 1,658,055 | ....... 1,500,000 | ....... 1,793,850 | ...........1,650,095 | ....cccooovvinrirs | cori (15,329) | ..o [ s (15,329) | oo | v 1 ,634,766 ....... 69,594 |07/15/2018.
14912L  2Y 6 |CATERPILLAR FINANCIAL SERVICES.. .1 03/15/2016. | MATURITY......coovvviriiireiiireiinreiiireiins | oerevieeesisnssieeniens | ceveees 1,000,000 | ....... 1,000,000 | .......... 993,430 | ..............999,817 |..... 183 183 | oo | e 1,000,000 | ..oocveerviens [ e | ervvereirenn0 [ e 27,500 |03/15/2016.
17275R  AC 6 |CISCO SYSTEMS INC . 102/22/2016. | MATURITY ..oooirvricierieisienierisnnnenes | e | oven 4,000,000 | ....... 4,000,000 | ...... 4,033,770 | ..........4,000,655 |....... (655) (655) | vvvovevrrirrie | rrrrene,000,000 | oo | e | e | 110,000 | 02/22/2016.
126650 BH 2 |CVS CAREMARK CORPORATION. .| 06/01/2016. | CALLED @ 104.8020000. 653,964 | .......... 624,000 | .......... 735,390 | oo 855,610 | oo | s (9,206) (9,208) | ..ooovvveererrrens | cvvrerrnnnnn 046,404 | oo | 100 7,560 | ... 7,560 | ... 17,940 | 06/01/2017.
235851 AG 7 |DANAHER CORP.......cccoommmrimmriirriinneiinseiiennees .1 08/15/2016. | CALLED @ 106.6090000............cvveererveer | omrrreremrirenriieneins | cereees 2,132,180 | ....... 2,000,000 | ....... 2,090,720 | ...c....e.2,022,643 | oo | e (6,662) (6,662) | ..oovvererrirenns | eerrrrenn2,015,980 | v | 116,199 | ... 116,199 | ... 121,875 | 01/15/2018.
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235851 AM 4 | DANAHER CORP.........ccccoommimmmmiinriiinniineiiinnees .. | 08/15/2016. | CALLED @ 112.6020000............cocmmmvvves | corvermmiiinniiinniiinns | ceveeees 563,010 | ......... 500,000 | .......... 513,250 | ... 507,711 |..... (654) (654) N I 55,953 | ........ 55,953 | ...... 12,567 | 06/23/2021.
38259P AB 8 |GOOGLE INC .. [ 04/29/2016. | EXCHANGE..........ccoooiiiiiriviirniieriiiieeies | cevvieeeeiensiiseesiiins | covena 2,088,347 | ....... 1,900,000 | ....... 1,882,843 | .......... 1,889,986 |....... 555 555 N 197,806 | ....... 197,806 | ...oooovvvrennes 05/19/2021.
406216 BH 3 |HALLIBURTON CO.......cccoovvmmrirmriiinnriinnsinnninns .| 05/12/2016. | CALLED @ 101.0000000.........c.cevverevieris | woerierirnriisiinniiens | v 1,010,000 | ....... 1,000,000 | .......... 999,190 ...999,206 | ....... 38 38 I [ 10,756 | ......... 10,756 | ....... 16,781 | 11/15/2022.
40414L  AA 7 [HCPINC ... .. | 11/01/2016. | CALLED @ 106.4197985.........c0cevverivrerns | corrrerireseisssienienss | cvvveas 2,128,396 | ...... 2,000,000 | ....... 2,364,640 | ........2,146,228 | .....occoovvcveni | eernena(BTA22) | s [ (57,422) | covvoevcvccis | e00eeer2,088,806 | oo [ ...39,590 | .........39,590 | ..... 178,667 | 01/30/2018.
427866 AP 3 |HERSHEY CO....coooovmrriirriicriisenieenieeesieenens .. 109/01/2016. | MATURITY ..coouriimiriirinniissnriseeninens | cevvisessinsssinssiies | eevenas 3,675,000 | ....... 3,675,000 | ....... 3,688,028 | .......... 3,676,115 (1,116) [ oo | eveeeeenn3,875,000 | oo [ | v [ 200,288 |09/01/2016.
438516  AX 4 |HONEYWELL INTERNATIONAL INC.........cccooouuc .. [ 11/01/2016. | CALLED @ 105.6670000............coccmrreene | covrermmreremesrnnrennns | ceernne 2,113,340 | ....... 2,000,000 | ....... 2,041,820 2,011,002 (4,089) | ..o | v 2,008,912 | ...cccoovviiennnn | ... 106,428 | .......106,428 | ..... 123,667 | 03/01/2018.
49327X  AB 6 |KEY BANK .. 103/03/2016. | MATURITY ....ooocviiiriririiniiinnniiieeiiiens | ceevieeesisnsiiseesiiins | cevena 2,000,000 | ....... 2,000,000 | ....... 2,145,540 .2,005,104 (5,104) | ..o | e 2,000,000 | ..o | eoereieeneiienes | evvereireneenn0 | e 50,867 |03/03/2016.
548661 CK 1 |[LOWES COSINC......ccooormivrmriririrrrnins .1 10/15/2016. | MATURITY....oovriirnineirerineissinsiieninniees | seerensserssesssiennninns | evveees 3,000,000 | ....... 3,000,000 | ....... 2,960,340 .2,996,011 3,989 | i | e 3,000,000 | ..oovoivreiniinns e [ e 0 ... 162,000 | 10/15/2016.
55279H AJ 9 |MANUFACTURER AND TRADERS...........cccceeeen. .| 08/05/2016. | ANCORA ADVISORS........covvrvrmrvrrerircens 3,537,660 | ...... 3,500,000 | ....... 3,482,290 | ..........3,485,212 2,085 | oo | s 3,487,278 .50,383 | ....... 74,317 | 02/06/2020.
594918 BH 6 |MICROSOFT CORP.........ccoovvrmrirnmmririnrirnnriis .. | 08/04/2016. | ANCORA ADVISORS........coomiueirinriinies | verirerisniiensissiiens | v 3,141,450 | ....... 3,000,000 | ....... 2,999,040 | ........... 2,999,061 75 | e | v 2,999,136 | ..o | 142,314 | 1 142,314 | 60,950 |11/03/2022.
68268N  AB 9 [ONEOKPARTNERSLP..........cccoooovmmriiimnriiiriin .. [10/01/2016. [ MATURITY ....oocoviririniiiinnisnniinniiinins | cevviesssisnsiessniinns | covena 2,150,000 | ....... 2,150,000 | ....... 2,514,748 | .........2,219,594 | i | ceen(69,594) | i [ (69,594) | ...oooovari | e 2,150,000 | ..o | e [ 0 | 132,225 | 10/01/2016.
68402L AC 8 | ORACLE CORP o 101/15/2016. | MATURITY ...ooviiriiiriniineiieeniienniiiens | ceevieeesissssiseeneinns | coves 1,000,000 | ....... 1,000,000 | .......... 972,390 151 | e | s 1,000,000 | ..oocvvorriens [ e | ervrereiirenn0 [ e 26,250 |01/15/2016.
717081 DB 6 |PFIZERINC .. | 11/21/2016. | CALLED @ 110.4230000..........curvrrrernns | ceererrrerisernnirennninns | erveees 2,208,460 | ....... 2,000,000 | ...... 2,535,520 | ...........2,284,926 | ....ooocvivivine | ereerne(T6,4606) | covorrieis | e (76,466) | ...oovovrrvcis | e 2,208,460 | ....coovrrvrrens [ e | e [ 146,733 | 03/15/2019.
693476 BM 4 | PNC FUNDING CORP........cccooommmrrrmrirriririinnnenns .. | 08/22/2016. | CALLED @ 100.0000000............vvemrerees | rerererernemmsnirneriinns | cvvenne 2,000,000 | ....... 2,000,000 | ....... 1,998,357 328 [ oo | e 1,999,961 | ..ooovvvvervvens [ 39 | 39 | s 49,950 |09/19/2016.
742718 DN 6 |PROCTER & GAMBLE CO .| 11/03/2016. | CALLED @ 107.7190000...........ccvvervieres | corrierirerieniieniinnns | cevireens 538,595 | ......... 500,000 | .......... 505,780 (533) | oo | e 801,657 | i | 1. 37,038 | ... 37,038 | 28,592 | 02/15/2019.
74432Q AJ 4 |PRUDENTIAL FINANCIAL INC... .. | 03/15/2016. | MATURITY........ .......1,000,000 | .......1,000,000 | . .954,380 1,278 03/15/2016.
74432Q AY 1 |PRUDENTIAL FINL INC MTNS BOOK.... .| 06/17/2016. | CALLED @ 105.3570000...........cvvenrrerrees | emrrrerirneensnisnisenns | cvvenae 1,053,570 | ....... 1,000,000 | .......... 985,866 842 06/15/2017.
747525 AE 3 |QUALCOMM INC .. 1 09/26/2016. | ANCORA ADVISORS.........covomrrimnriiins | cevrereeerinessinesiines | ceeenad 5,259,600 | ...... 5,000,000 | ....... 4,899,995 9,904 05/20/2022.
85744N  AA 9 |STATE STREET BANK & TRUST CO........cccco.eeuc. o [01/15/2016. | MATURITY ...oooiiririiiniineiiseniecniiiens | cevveseeeeienseeensiinns | ceven 3,380,000 | ........ 3,380,000 | ....... 3,377,533 13 | e | s 3,380,000 | ..o | e [ eevereireneenn0 [ e 89,570 |01/15/2016.
89233P 4R 4 |TOYOTAMOTOR CREDIT CORP.......ccooormrrrirna .| 01/11/2016. | MATURITY ..o | vevienissiiessissiinns | oo 1,400,000 | ....... 1,400,000 | ....... 1,398,054 12 12 1,400,000 | ...ooovvveriieenns | cerierieniienni | e | s 19,600 |01/11/2016.
90520G AA 4 |UNION BANK. .. | 05/11/2016. | MATURITY........ 12,970,000 | .......2,970,000 | ....... 3,071,471 (4,947) .2,970,000 .......88,357 | 05/11/2016.
913017 BM 0 |UNITED TECHNOLOGIES CORP..........ccccconureeene .| 12/01/2016. | CALLED @ 104.3715110......ccvverervrinens | oerrerirneersniseiiiens | cvvenne 2,087,430 | ....... 2,000,000 | ....... 1,996,120 423 423 1,999,495 | ....cooovevvcvees | ...87,935 | .......87,935 | ... 103,319 | 12/15/2017.
92343V BC 7 |VERIZON COMMUNICATIONS INC... .. 109/20/2016. | ANCORA ADVISORS........ccverrrerrriiins | eevvirmmerimsssisneniinnns | cveenas 4,278,040 | ....... 4,000,000 | ....... 4,028,360 (2,528) (VX2 ) T I 4,019,844 258,196 | ... 125,222 | 11/01/2021.
25468P CE 4 |WALT DISNEY COMPANY cee| oo | 09/15/2016. | MATURITY.....ooovivimiiiiniiieniinniinennins | ereeieneeisessineniens | ceneees 1,000,000 | ....... 1,000,000 | ....... 1,008,990 (853) (853) | coveoerveeeriins | e 1,000,000 | e [ s 0. 56,250 | 09/15/2016.
983024 AJ 9 |WYETH .. 102/15/2016. | MATURITY......cooiiiiiiniinniiciieniiniinnies | conisniisnississnsinnss | ooneienes 500,000 | ......... 500,000 | ......... 503,523 | .............500,387 |....... (387) (387) | oo | 500,000 [ Lo [ | i 0. 13,750 | 02/15/2016.
3899999. Total - Bonds - Industrial and MISCElIANEOUS...........co..urieuirieiiiiiiiiiiiiiii ooriiissies s | ceees 83,605,915 | ... 80,904,000 | ..... 83,471,796 | ........81,982,861 | .....c......0 | .oooe. (281,105) 0 (281,105) 0. 1,701,756 ..1,904,160 1,904,160 | ..2,865,189 XXX
8399997. Total - Bonds - Part4..... ....269,970,598 |....267,268,683 | ....268,564,364 JRseTw I [P (828,296) | ......cceeveve. 0 [ (828,296) | .....oocvvennec 0 [ . 265,992,299 3,978,299 |..... 3,978,299 | ..6,656,914 XXX
8399998. Total - Bonds - Summary Item from Part 5..........ccccuiiiriiimiiiiiiniiiiii oo | s 1,090,000 | ....... 1,000,000 | .......... 996,710 | .oovveisniisnniisnnis | o 170 LV Y [P 996,880 | .....ooocoovriians | 093,120 | Lo 93,120 | ...... 22,069 XXX
8399999. Total - Bonds ....271,060,598 |....268,268,683 | ....269,561,074 | ....... 261,830,048 | ... 0. (828,126) | .....cccee..e. 0 [ (L NPL) ) — 0] ... 266,989,179 |............0 | .4,071,419 |.... 4,071,419 | ..6,678,983 XXX
Common Stocks - Industrial and Miscellaneous
G0176J 10 9 |ALLEGION PUBLTD CO......ccoovvvimrrrirrrriricriennns C| 10/25/2016. | VARIOUS 2,210.000 | ..ocveneee 152,743 XXX ] 94,983 | 145,683 | . i(50,700) | oo [ e | s (50,700) | .ovvvoveirenn XXX
250639 10 1 |DESWELL INDUSTRIES INC.......cooovvvverriirnienns 05/19/2016. | IVY SECURITES INC.......oovvveerrirerrirans | e 25,443.000 | ..oooeeeen. 35,251 XXX 2,944 XXX
29258Y 10 3 |ENDEAVOUR SILVER CORP. 08/08/2016. | VARIOUS........coovvrmrrerrrerrrersneesnnsennnes | oeveenns 35,000.000 | .......... 131,545 XXX 4,550 XXX
Y23592 30 9 [EUROSEASLTD SHS ..|C| 11/30/2016. | IVY SECURITES INC 6,999.000 35,679 XXX ] e 13,018 | e AT8A7 | s | e | v 4829 | ... (4,829) | ..o XXX
G6564A 10 5 |NOMAD HOLDINGS LTD.....coverrererrrireererininenns C|[11/07/2016. | RAYMOND JAMES & ASSOC.......coccovree | vervrrnee 1,684.000 | ... 19,372 XXX 0 XXX
002824 10 0 |ABBOTT LABS. .. |.. | 12/12/12016. | BARRINGTON RESEARCH ASSOC INC | ......... 6,200.000 | .......... 242,709 XXX | 163,496 | .............278,442 | ..... (114,946) cooe [ [ (114,946) | .....ccovvvvn. . . XXX
00287Y 10 9 |ABBVIE INC......oovrvierrrireiiereiieseeieeeeieeeeineeens .. | 05/18/2016. | JONESTRADING INSTITUTIONAL SER..| .......... 6,000.000 | .......... 362,002 XXX | 259,860 | ..............355,440 | ....... (95,580) | ..oovveververrries | e | s (95,580) | ..cvevvrvieeriinn | cerrirereenn259,860 | oo [ e 102,142 | ....... 102,142 | ......... 6,840 XXX
009363 10 2 |AIRGASINC .. 101/08/2016. | BONY BROKERAGE...........cccoommrrermrriran 2,400.000 330,995 XXX ] s 214,392 e [ s (117,576) | ..o . e 116,603 | ...... 116,603 XXX
014491 10 4 |ALEXANDER & BALDWININC .......ccccoovverrriannnens .. 1 05/10/2016. | LIQUIDNET INC.......cooovrrrierrriarriireceirans | e 2,750.000 XXX | 106,546 9,444 | oo | e 106,546 | e | e (7,466) | (7,466) XXX
019330 10 9 |ALLIED MOTION TECHNOLOGIES INC ..| 06/27/2016. | LIQUIDNET INC B T 1,240.000 XXX (8,724) | ..o | cverneerenn3,739 [ [ 000000 3,269 | i 3,269 XXX
01988P 10 8 |ALLSCRIPTS HEALTHCARE SOLUTIONS. .1 11/11/2016. | RAYMOND JAMES & ASSOC.......cccccves | covernac 4,040.000 XXX (5,770) XXX
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02005N 10 0 [ALLY FINANCIAL INC .. [ 10/26/2016. [ VARIOUS.........covvverrrernererenrerserennseenns | neeees 14,050.000 | ........... 236,379 XXX | 257,323 | 261,892 | ..o [ s | e 4569 | ... (4,569) | ....vvvrrin . ...257, (20,945) (20,945) XXX
032037 10 3 |AMPCO-PITTSBURGH CORP.... .. | 04/14/2016. | IVY SECURITES INC. 2,000.000 36,182 XXX 0 XXX
034164 10 3 |ANDERSONS INC .. | 12/16/2016. | IVY SECURITES INC 300.000 XXX 0 XXX
04238R 10 6 |ARMSTRONG FLOORING INC o |1 09/07/2016. | VARIOUS.......ovvverrrerrrersneenneeessneennnee | oovevena 4,470.000 | ... XXX 0 XXX
044104 10 7 |ASHFORD INC .. [ 12/07/2016. | VARIOUS 968.000 | ............ 41,740 XXX | s 44131 | 51,546 | 7195 | [ 14,610 | .o (T,415) | oo XXX
05275N 20 5 |AUTOBYTEL INC . [ 11/07/2016. [ VARIOUS........oorverrrirrersnrerserensseenns | neeees 12,840.000 | .......... 159,037 XXX 110,295 | iiiren289,670 | .oii(179,375) | oo | v | e (179,375) | oo XXX
05366Y 20 1 |AVIAT NETWORKS INC......cccoooveriireriiraniireriis .. | 06/14/2016. | CASH IN LIEU.............. 0.148 6 XXX 0 XXX
00246W 10 3 |AXTINC .. | 05/03/2016. [ IVY SECURITES INC....c..cocvvvvrerrnririrnrinne | vvvns 15,000.000 | ...ccoeee 49,371 XXX (8,400) XXX
05614L 10 0 |BABCOCK & WILCOX ENTERPRISES... .. 1 06/28/2016. [ VARIOUS........corrverrrrernreerseeesseeesnneenns | neeees 10,428.000 | .......... 183,929 XXX | 194,118 | oo 217,682 | i (23,514) | oo [ e [ s (23,514) | oo XXX
058516 10 5 | BALLANTYNE STRONGINC.......cocrvvmrirrirvrirarnns .. 1 10/10/2016. | ABEL NOSER CORP.......ccvvuvrirervrrriirens | verens 15,000.000 | .......... 101,872 XXX | 62,361 (6,789) XXX
06777U 10 1 |BARNES & NOBLEED INC.... .. 103/10/2016. | VARIOUS........covvrerrrererennnressneesnneens | eoeeneens 7,149.000 XXX LBTAST |l T38| 168,318 | [ | s 16,318 | oo XXX
067774 10 9 |BARNES & NOBLE INC .. | 08/18/2016. | VARIOUS 2,837.000 XXX ..24,710 0 XXX
07177M 10 3 |BAXALTAINC. .. | 06/06/2016. | VARIOUS 9,490.000 XXX | 313,285 | ..oiireeein 370,395 | i ii(57,109) | oo | e | e (57,109) | ovovrireririnne XXX
05544A 10 9 |BG STAFFING INC.....ccoooooiviiriieceieceireceiis .. [ 11/01/2016. | JONESTRADING INSTITUTIONAL SER..| .......... 1,880.000 XXX 0 [ e | e 32,742 | s | 1000(9,088) | (9,038) XXX
09238E 10 4 |BLACKHAWK NETWORK HOLDINGS INC. .. [10/07/2016. | VARIOUS.........ovvverrinrrierrieneiiseneins | e 4,802.000 XXX ] 111,989 | 0.212,296 | ....(100,308) | oo | s | s (100,308) | ..o | e 111,989 | | 47,024 | L 47,024 XXX
096761 10 1 |BOBEVANS FARMSINC... .. | 12/05/2016. |BRILEY & CO LLC... o | s 1,320.000 XXX 0 XXX
120076 10 4 |BUILD A BEAR WORKSHOP.. .. | 10/26/2016. | KING, CL & ASSIC 920.000 XXX 0 XXX
05605H 10 0 [BWXTECHNOLOGIES INC .. | 10/31/2016. | JONESTRADING INSTITUTIONAL SER..| ......c...... 890.000 XXX | el 17,677 | 28,275 | 1 (10,598) | oo | v ..(10,598) XXX
12811R 10 4 |CALAMOS ASSET MANAGEMENT INC .. [ 12/22/2016. [ IVY SECURITES INC.......ooovvvviverivacins | v 10,000.000 | ... XXX ] 73,100 | 96,800 | 3,041 | i | e 26,741 | .........(23,700) | .. XXX
16444H 10 2 |CHEROKEE INC DEL NEW.... .. [ 10/10/2016. | VARIOUS 5,010.000 58,226 XXX | 84,582 | 86,423 | (19,037) | ooovvvercrrieenies | v 2,804 |..cooenns (21,841) XXX
171871 50 2 |CINCINNATI BELL INC NEW.. .. | 10/28/2016. | VARIOUS 6,553.800 27,004 XXX .(3,089) . (3,089) XXX
19421R 20 0 |COLLECTORS UNIVERSE INC.. ..101/29/2016. | ANCORA ADVISORS..........c.oovrvirarriinnee 2,842.000 | ............ 43,104 XXX 2,105 XXX
221006 10 9 |CORVEL CORP .. [ 11/02/2016. | IVY SECURITES INC 640.000 20,612 XXX (6,291) XXX
12618T 10 5 |CRAINTERNATIONAL INC.......ccoovvvrariririririinns .. [ 10/17/2016. | VARIOUS 3,930.000 92,865 XXX XXX
227483 10 4 |CROSS COUNTRY HEALTHCARE INC................ ..102/11/2016. | ABEL NOSER CORP.......covvurerrrrrirniirens | wovernnens 7,000.000 | ............ 92,744 XXX | 83,226 | 114730 (71,504) [ oo v | everreeene(T1,504) | oo | cevvirennni83,226 | e | 000 49,517 | i 49,517 XXX
228903 10 0 |CRYOLIFEINC .. | 06/27/2016. | VARIOUS ........15,000.000 53,424 XXX 96,795) | . .88,519 XXX
12646R 10 5 |CST BRANDSINC. . 109/13/2016. | VARIOUS.........ovvvirrinrriereireneiseneiins | eoreeniens 7,060.000 330,841 XXX | 240,048 | .............276,328 | ....... (36,280) XXX
237194 10 5 |DARDEN RESTAURANTS INC .. | 04/14/2016. | VARIOUS 2,210.000 | ..ccveeeee 142,718 XXX ] 93,823 | o 140,644 | (46,821) XXX
245077 10 2 |DEL FRISCOS RESTAURANT GROUPI.... .. [12127/2016. [ IVY SECURITES INC.......ooovvvvirrvivarins | e 1,155.000 | ............ 20,489 XXX | e 17,334 | e e XXX
253651 10 3 |DIEBOLD INC .. | 12/05/2016. | MORGAN STANLEY & CO INC.....covvvves | worvirerins 450.000 | ..covenee 10,114 XXX XXX
25787G 10 0 |DONNELLEY FINANCIAL SOLUTIONS INC......... .. [ 10/20/2016. | CASH IN LIEU.............. 0.750 16 XXX XXX
28035Q 10 2 |EDGEWELL PERSONAL CARE CO........cccooveun .. | 08/23/2016. | IVY SECURITES INC. 430.000 33,188 XXX XXX
29272W 10 9 |ENERGIZER HOLDINGS INC .. | 08/02/2016. | JONESTRADING INSTITUTIONAL SER.. | ............. 650.000 | ............ 33,294 XXX XXX
33939L 86 0 |FLEXSHARES QUALITY DIVIDEND ETF... .. [ 03/11/2016. [ VARIOUS..........covvoerriieriireneeireceireneiins | e 20,000.000 | .......... 673,262 XXX 6,858 B (29,996) | ........ (29,996) XXX
35086T 10 9 |FOUR CORNERS PROPERTY TRUST INC.......... .. | 01/14/2016. | IVY SECURITES INC 736.000 | ...ccco.c.. 10,816 XXX (6,268) ....(698) XXX
30281V 10 8 |FTD COSINC .. | 12127/2016. | VARIOUS.........ovoereecrseeeresseesiesiienns | e 15,426.000 | .......... 336,896 XXX ] 379,397 | .............403,698 | ........59,896 | .....cccceoriruuns | wurenn 84,198 |......... (24,302) XXX
36473H 10 4 [GANNETT CO INC....coooomrriirrrirerriscniieseiieeeiinns .. [ 04/20/2016. | VARIOUS..........oovvemnrrinrrierreeneiseneinns | e 11,144.000 | .......... 168,541 XXX | 146,965 | ... 181,536 | oo (B4,571) | oo [ e [ s (34,571) XXX
36164Y 10 1 |GCP APPLIED TECHNOLOGIES INC. .. | 08/11/2016. | JONESTRADING INSTITUTIONAL SER..| .......... 1,140.000 | ........... 30,599 XXX | e | s 0 XXX
382410 40 5 |GOODRICH PETE CORP. .. |..| 04/18/2016. | IVY SECURITES INC 22,500.000 675 XXX ] 2,227 | 5,985 | L (3,757) XXX
40650V 10 0 [HALYARD HEALTH INC.....cocovvmrvrirrrneierinrcirenns .. 1 03/09/2016. [ VARIOUS........cooviierierrieierissisernnnnes | eoverenensd 4,233.000 | .......... 112,549 XXX | 120,387 | e 141,425 (21,038) [ .vvvvrrvrerenines | eeerenrerisnrines [ v (21,038) | .. XXX
422819 10 2 |HEIDRICK & STRUGGLES INTERNATIONAL INC| .. | 10/04/2016. | VARIOUS 9,000.000 201,091 XXX | e 114,491 | L.244.980 | ... (130,489) cooe [ [ (130,489) | .. XXX
438516 10 6 |HONEYWELL INTERNATIONAL INC.......coccvvvrnnc .. | 10/06/2016. | ROC. 1,867 XXX ] e 1,866 | e 1,866 | s | s 0 XXX
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44244K 10 9 |HOUSTON WIRE & CABLE CO........c.cooccevrvirnns .. [ 12/14/2016. | VARIOUS 6,332.000 38,653 XXX 5,702 ...(482) XXX
45245A 10 7 |IMATION CORP. .. 1 09/30/2016. [ IVY SECURITES INC.........oovvvirrrrrerins | e 112,848.000 XXX | i 141,060 | 154,802 | s [ e | ARV —— (13,542) | cvveoevvveris | e 141,080 | o [ (65,213) (65,213) XXX
46062X 20 4 |INTERSPACE DIAGNOSTICS GROUP INC... .| 12/08/2016. [ IVY SECURITES INC.......vvvvvvrerrrieinninne | e 10,000.000 XXX XXX
46113M 10 8 |INTERVAL LEISURE GROUP INC .. | .. | 02/03/2016. | VARIOUS 3,731.000 XXX XXX
46116V 10 5 [INTLFCSTONE INC.......ovvrveerriirrnirnrriierries ..| 12/15/2016. | ABEL NOSER CORP.............. 632.000 XXX XXX
46564T 10 7 |ITERISINC .. 1 07/07/2016. [ IVY SECURITES INC.......ooovvvvinrrivinrins | v 15,000.000 XXX XXX
494274 10 3 |KIMBALL INTERNATIONAL INC......ccooovervrirrrenns .. [ 12/22/2016. | VARIOUS 8,000.000 XXX XXX
501014 10 4 |KRISPY KREME DOUGHNUTS INC .. | 06/01/2016. [ VARIOUS........coooviirrrierrieieiineisirnniines | overnnensd 4,350.000 XXX XXX
51509F 10 5 |LANDSEND INC ..|.-107/15/2016. | JONESTRADING INSTITUTIONAL SER..| .......... 2,698.000 | ... XXX . s XXX
52186N 10 6 [LEAPFROG ENTERPRISESINC.......cccccrvvvrvrnnrne .. | 04/04/2016. | TENDER........covvvvrrrirererircrenneiesireninens | v 100,000.000 | ......... 100,000 XXX | 71,656 | coovercrines 71,000 | oovrrenees 656 XXX
530307 30 5 |LIBERTY BROADBAND CORP COM SERC........ .. | 04/20/2016. | IVY SECURITES INC 3,408.000 | .......... 191,028 XXX ] 150,585 LAT6,739 | (26,154) XXX
53071M 10 4 |LIBERTY INTERACTIVE CORP.......cccccoomurrrianns .. | 11/07/2016. | VARIOUS 6,550.000 | .......... 127,420 XXX | 124,348 | ..........178,946 | ....... (54,598) XXX
531229 10 2 |LIBERTY MEDIA CORP. .. | 04/15/2016. | EXCHANGE..........c.covvvrrviieiniineirenisniinins | overenene 1,500.000 | ...cveueee 53,663 XXX | 53,663 | ................58,875 | ......... (5,212) XXX
531229 30 0 |LIBERTY MEDIA CORP DEL.. .. | 04/15/2016. | EXCHANGE [T 7,900.000 | ......... 280,991 XXX | 280,991 XXX
531465 10 2 |LIBERTY TRIPADVISOR HOLDINGS INC............ ..| 01/28/2016. | BAYPOINT TRADING............ 2,530.000 55,518 XXX | 80,746 XXX
53071M 88 0 |LIBERTY VENTURES .. | 11/16/2016. | VARIOUS 9,535.000 237,999 XXX .237,999 ,125) | .. 0 XXX
533535 10 0 |LINCOLN EDUCATIONAL SERVICES CORP....... .. | 10/06/2016. [ IVY SECURITES INC........oovvvvererrrarrins | v 15,000.000 | ............ 32,934 XXX ) | e | e 1,850 | e | e XXX
582839 10 6 |MEAD JOHNSON NUTRITION CO. .. 1 10/27/2016. | KING, CL & ASSIC......ovvvvrierriervnirerrenes | overnnins 1,320.000 | .coccouve 101,657 XXX ) ....(700) XXX
58441K 10 0 |MEDIA GEN INC NEW .. | 03/31/2016. | VARIOUS 6,640.000 | .......... 107,917 XXX | e TA376 | 107,236 | i(32,860) | oo | e | s (32,860) | ...voovvien 74,376 .33,541 XXX
611742 10 7 |MONSTER WORLDWIDE INC .. [10/07/2016. [ VARIOUS.........ovvverrrinrrienrieneiinneins | s 28,000.000 | ..o 98,521 XXX ] 66,920 | ..............160,440 | ......(53,525) | ...cccoveriurirnnns | 039,995 | oo, (93,520) | .. 66,920 31,601 XXX
62541B 10 1 |MULTIFINELINE ELECTRONIX INC.. .. 102/09/2016. [ VARIOUS........covrrerrrerreensneesseeessneenns | oneeees 15,003.000 | ..........337,052 XXX . 153,167 ,095) | .. 83,884 XXX
63910B 10 2 |NAUTILUS INC .. 1 09/19/2016. | VARIOUS 5,590.000 | ......cc.. 112,491 XXX )| . XXX
648691 10 3 |NEW SENIOR INVESTMENT GROUP INC. .. [ 12/07/2016. | VARIOUS 22,324.000 220,092 XXX N I (7,584) | .......... (7,584) XXX
65339F 10 1 |NEXTERA ENERGY INC ... | .. | 02/22/2016. | MORGAN STANLEY & CO INC.......ccccoooee | o 1,000.000 | .......... 116,377 XXX N 19,978 | ... 19,978 XXX
667746 10 1 |NORTHWEST PIPE CO.....cocovvrvriirvirirernnicirenns ..| 11/14/2016. | ABEL NOSER CORP.... 5,000.000 84,995 XXX 9,850 |.... B I 38,895 | ........ 38,895 XXX
67555N 20 6 |OCLAROINC .. | 09/16/2016. | IVY SECURITES INC. [ I 20,000.000 133,002 XXX 05,449 XXX
68162K 10 6 |OLYMPIC STEEL INC.....cooovvvviirvieriireriireciis .. [ 11/03/2016. | VARIOUS 6,466.000 139,510 XXX XXX
68235P 10 8 |ONE GASINC .. | 10/06/2016. | VARIOUS 2,930.000 | ..ocvoveee 169,517 XXX XXX
68628V 30 8 |ORION MARINE GROUP INC. .. [12108/2016. [ VARIOUS........corvverrerenereeerernsneessnneenns | oneeees 10,000.000 | .......... 100,356 XXX XXX
72766Q 10 5 |PLATFORM SPECIALTY PRODS CORP.... .| 02/03/2016. | KING, CL & ASSIC 3,943.000 27,197 XXX XXX
73172K 10 4 |POLYCOM INC .. 107/08/2016. | VARIOUS........corvvermrrerreeraneerneeessneenns | eoeeeeens 7,020.000 XXX L6784 | 88,382 | ....... (11,598) e [ [ (11,598) | v . . XXX
737446 10 4 |POST HOLDINGS INC......ccoovvrvinrrierrireriirneeees . 109/21/2016. | VARIOUS.........ovrvirrinrrieneireneineneinns | e 4,736.000 XXX | 171,868 | oooooene. 292,211 | ... (120,343) | oo | e | e (120,343) | oo | e 171,868 | oo | o 155,074 XXX
74733V 10 0 |QEPRESINC.....ccoooiiiviiiriecccsceccceseens .. | 08/11/2016. | BONY BROKERAGE.... Y — 1,100.000 XXX 0 N O 9,635 XXX
750459 10 9 |RADISYS CORP .. | 07/15/2016. | ABEL NOSER CORP.... [V I 8,000.000 | ... XXX (4,177) I [ 24,091 XXX
779287 10 1 |ROUSE PPTYS INC.....ccocvvrrmrirriniirerisiiseirersninnins .. | 02/25/2016. | VARIOUS.........ooeririeieririrnennieisnineiiens | vevnns 10,760.000 | .......... 194,012 XXX 0 [ oo | e 156,686 | v [ e 37,346 XXX

SCIENCE APPLICATIONS INTERNATIONAL

808625 10 7 |CORP . [12/07/2016. | VARIOUS.........ovvvirrinrrisnrirnnriineneinns | eeeeniens 1,710.000 | .....ovee 139,682 XXX XXX
810186 10 6 |SCOTTS MIRACLE GRO CO .. | 06/14/2016. | VARIOUS .1,780.000 121,477 XXX XXX
81369Y 50 6 |SELECT SECTOR SPDRTR .. 1 02/22/2016. [ MORGAN STANLEY & COINC............... 5,500.000 319,268 XXX XXX
82706L 10 8 |SILICON GRAPHICS INTERNATIONAL CORP..... .. | 11/01/2016. | CASH MERGER.........cccovvrrervrnrrnrviiins | vvrnns 12,500.000 XXX XXX
83083) 10 4 |SKULLCANDY INC .. | 06/24/2016. | ABEL NOSER CORP.... [ I 10,000.000 | ... XXX XXX
830879 10 2 |SKYWESTINC .. | 12/19/2016. | VARIOUS 2,370.000 88,452 XXX XXX
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846819 10 0 |SPARTAN MOTORS INC .. [ 08/12/2016. [ VARIOUS.........ovrverrrernrreranrerssrersseenns | nveees 30,165.000 | .......... 235,268 XXX 111,616 293,813 | 17,802 | [ [ i 17,802 | oo 111,616 123,652 XXX
847215 10 0 |SPARTANNASH CO .| 08/17/2016. | VARIOUS 3,000.000 85,112 XXX cerveennnn81,045 ....64,920 (3,875) . XXX
78469X 10 7 |SPXFLOW INC....ooviviiiriircrseieresiseienissisinins . 101/20/2016. | ABEL NOSER CORP........ccorvrmrrirrerverrns | corerinns 1,544.000 | ............ 31,800 XXX | 43,003 | .o 43,093 0 XXX
85571Q 10 2 |STARZ .. | 07/13/2016. | VARIOUS 2,250.000 66,551 XXX ....68,822 ...15,375 (6,553) » XXX
87240R 10 7 |TFS FINANCIAL CORP.......covvvrirrrirrrierrieriens .| 06/14/2016. | VARIOUS 3,280.000 57,421 XXX cerrrnenri38,808 | 81,762 | (24,957 | o [ e [ s (24,957) | ovvveorens ..36,806 XXX
00101J 10 6 | THE ADT CORPORATION.........ccoommmvvinriiiiriiinnns .1 03/02/2016. | VARIOUS 6,540.000 223,561 XXX ] 209,412 (6,278) | ..ooveecvienis | i 209,412 XXX
887228 10 4 [TIME INC...cossrvoreiereereee e ..101/08/2016. | BONY BROKERAGE 562.000 8,015 XXX ...13,768 4,962 XXX
887389 10 4 |TIMKEN CO...oovviriiiriseeeseseieesensnis . 101/14/2016. | LIQUIDNET INC......ocovvvvrrirrererneireriennns | coerins 3,630.000 | ..o 88,474 XXX ....99,789 (3,993) XXX
892231 10 1 |TOWNSQUARE MEDIA INC... .. | 05/23/2016. | VARIOUS 6,219.000 55,855 XXX T2 |l TABT9 | 7,895 | [ e 9,864 |...ccccenen. (1,969) | ..ooovvvvrris XXX
896047 50 3 | TRIBUNECO .. .. | 08/05/2016. | VARIOUS 6,233.000 225,468 XXX ..210,738 0 XXX
Q9235V 10 1 |TRONOXLTD .| 12/12/2016. | VARIOUS 6,150.000 60,950 XXX ...21,783 0 XXX
911268 20 9 |UNITED ONLINE INC......ccovvverriiiriinriieriiens .1 06/01/2016. | VARIOUS........ooomrvererireeereeerseeeseneens | cevvne 24,302.000 | .......... 263,001 XXX 243,020 | ..o 286,521 | i (43,501) [ e [ [ e (43,501) | ovveorens XXX
922421 10 1 |VECTRUSINC .. | 10/06/2016. | VARIOUS 8,376.000 202,384 XXX 214,844 39,869 .(12,460) | .. XXX
925811 10 1 [VICON INDS INC.....cooosmvriirriirriereireneeireseiis .1 07/08/2016. | IVY SECURITES INC.......cooooovrviieriiranins | v 15,000.000 | ............ 16,054 XXX | e 1613 | 26,400 | (6,450 | s | 212,338 | (18,788) coeeen..8,442 XXX
928377 10 0 |VISTAOUTDOOR INC......oovvrirrierrieriiisriii .| 11/09/2016. | VARIOUS 3,130.000 ..119,804 XXX (15,232) XXX
93564A 10 0 |WARREN RES INC .. | 08/15/2016. [ IVY SECURITES INC.........oovvvvivrrvarrirs | s 70,000.000 693 XXX XXX
96145D 10 5 |WESTROCK CO......oovvveerriirriierriiereiireseiieeenes .. [ 11/07/2016. | VARIOUS 210.000 | . 14,475 XXX | e 13151 | [ e 0 ceeeennn 1,324 XXX
966244 10 5 |WHITEWAVE FOODS CO.....oocvvrivrrnrirerinreninsnnnnes . 107/11/2016. | VARIOUS 3,110.000 | ....cco.. 174,900 XXX 121,010 | ....... (80,228) [ ..vevvrvveriraniins [ eerrerisrisninnes | onriinnias (60,228) | ..ooovvveierirnne | cerernnnennnd80,782 | i | 0 114,118 | 114,118 | XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous.. .....12,627,482 XXX 12,124,543 | ..(2,159,571) | . ....213,770 2,433,341) 0,040,602 ,586,880 ..76,015 XXX
Common Stocks - Mutual Funds
00203H 44 6 |AQRLONG-SHORT EQUITY I.....cccovvvirriarrrirne .| 12/20/2016. | CAPITAL GAIN.......... XXX 0 XXX
317609 35 2 | GRANDEUR PEAK INTL OPPORTUNITIESF...... .. | 12/28/2016. | CAPITAL GANN.......... XXX 0 XXX
00768D 33 5 |KELLNER MERGER INVESTOR CLASS.............. .| 12/12/2016. | CAPITAL GAIN.......... 23,145 XXX 0 XXX
55273E 82 2 |MFS INTERNATIONAL VALUE FUND.................. .| 12/15/2016. | CAPITAL GAIN.......... 7,820 XXX 0 .7,820 XXX
70472Q 50 0 |PEAR TREE FDS . 1 12/13/2016. | CAPITAL GAIN......coovnirirniinnnisinninns | rnrisnissiennnssiinnns | conneiennns 16,519 XXX 0 - 6,519 XXX
9299999, Total - Common Stocks = Mutual FUNDS..........cooiiriiriiiriinississiisiinn ot ssssssssssssses | sossssieas 218,994 XXX | 0 0 0 0 0 0. 218,994 XXX
9799997. Total - COMMON SIOCKS = PAM 4.t eiest sk | erens 12,846,476 XXX ] 10,040,602 | ........12,124,543 | ..(2,159,571) | ..o [ 273,770 | ...... (2,433,341) | ... 10,040,602 ..2,805,874 XXX
9799998 Total - Common Stocks - Summary Item from Part 5. 5,595,994 XXX | 5,449,569 | .....ccoovviiiniciinins v | | 94,284 |......... (94,284) 5,355,286 v | 240,709 | ... 240,709 | ....... 17,454 XXX
9799999. T0tal = COMMON SEOCKS. ...tttk st | oniee 18,442,470 XXX | 15,490,171 | ......cc. 12,124,543 | ..(2,159,571) | .coccovcvenn0 | 368,054 | ...... (2,527,625) | ....ccoooeeuec 0 [ 15,395,888 |................ 0 |..3,046,583 |..... 3,046,583 | ....... 93,469 XXX
9899999. Total - Preferred and COMMON SEOCKS. .....urvrruurisisierssisstesessssissssssarsss eessasssessesssse st sassess s r st ens st n st enssnssnssensssssansanssens | eraee 18,442,470 XXX | . 15,490,171 | ......... 12,124,543 | ..(2,159,571) | vooevevveninnn0 | 368,054 |...... (2,527,625) | .o.oovovrinnenn | s 15,395,888 ..3,046,583 |..... 3,046,583 | ....... 93,469 XXX
9999999. Total - Bonds, Preferred and Common Stocks ....289,503,068 XXX ...285,051,245 | ....... 273,954,591 | ..(2,159,571) | ......(828,126) | ..... 368,054 | ...... (3,355,751) | ...oocovveeenn 0 | e 282,385,067 .7,118,002 |..... 7,118,002 | ..6,772,452 XXX
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Bonds - Industrial and Miscellaneous
29364D AU 4 |ENTERGY ARKANSAS INC.......ccccoevriunes I | 01/05/2016 | ANCORA ADVISORS.......ccccoourimiiininanes 08/22/2016 [ VARIOUS.........ovvvniiiiririniiisniissiiseniens | v 1,000,000 | ............ 996,710 | ......... 1,090,000 996,880 170 170 [ o v | v 93,120 | ...... 93,120
3899999. Total - BONdS = INAUSHHIAl @NA IMISCEIANEOUS. ....vvxuveereiseesiitisss ertessssees s es st es 881888t snnes | onibin 1,000,000 | ...cccoo.ed 996,710 | ......... 1,090,000 996,880 0 170 0 170 | civennn0 o0 | i 93,120 | ... 93,120
8399998. Total - Bonds ..1,000,000 ..996,710 1,090,000 996,880 0 170 0 170 | cvieen0 | 0 | i 93,120 | ...... 93,120
Common Stocks - Industrial and Miscellaneous
G6564A 10 5 |NOMAD HLDGS LTD.. C| 01/26/2016 | VARIOUS 11/07/2016 | VARIOUS.........oooivriniiicieniricnisniis | i 7,246.000 83,502 77,467 83,502
82481R 10 6 |SHIREPLC C| 06/06/2016 | MERGER 06/30/2016 [ VARIOUS.........oovvvuirierirreieinninerireriene | cvveenes 1,157.440 | ..... 222,142 203,812 222,142
00773T 10 1 |ADVANSIX INC....ocoovviiirerirnrrerirerirneens .. | 10/06/2016 | SPINOFF .| 10/13/2016 | IVY SECURITES INC 3,639 1,867
014491 10 4 |ALEXANDER & BALDWIN INC NEW....... .. | 01/07/2016 | KING, CL & ASSIC. .| 05/10/2016 | LIQUIDNET INC. 20,897 19,451
034164 10 3 |ANDERSONS INC......cccovvvvrmrvrrerririrerinns .. | 07/19/2016 | VARIOUS 12/16/2016 | VARIOUS.........coovverreerierieseseesssisenins | veiines 3,860.000 | ............140,827 | ....c.....e. 141,178 | o 140,827
067774 10 9 |BARNES & NOBLE INC.. .. | 06/23/2016 | VARIOUS 09/19/2016 [ VARIOUS........coorvvrrrrerirrireeiseiserseriens | erereens 9,330.000 | ............105,265 | ............ 106,657 | ...cooenee 105,265
162825 10 3 |CHECKPOINT SYSINC.. .. | 01/04/2016 | KING, CL & ASSIC.......cccovvrrrrrerinirrnns 05/16/2016 | CASH MERGER........ccoovvvvvinncrviiinnnniins | o 6,000.000 60,900 37,390
163851 10 8 |CHEMOURS CO .. | 04/11/2016 | IVY SECURITES INC......c.ovvvrrrirrircrinnns 05/04/2016 | JONESTRADING INSTITUTIONAL SER.. | ......... 7,190.000 71,060 53,270
16444H 10 2 |CHEROKEE INC DEL NEW.... .. | 05/05/2016 | VARIOUS 10/17/2016 | VARIOUS.........cooovvriiniicieninnicniisniis | i 5,474.000 59,843 56,382
20084V 10 8 |COMMERCHUB INC.......cccovvvrmrvririirinne .. | 07/26/2016 | VARIOUS 08/24/2016 [ VARIOUS........coovvvmrirerirrireeissrsserieriees | eeveeees 1,026.500 12,402 8,503
245077 10 2 |DEL FRISCOS RESTAURANT GROUP I.|.. | 02/08/2016 | KING, CL & ASSIC .| 1212112016 | IVY SECURITES INC.....ccoovvevrrrrrrierirnens | coreenne 5,181.000 | .oovverncne 78,595 86,525 78,595
253651 10 3 |DIEBOLD INC.....cocoomrvrierririirerieriienns .. | 10/03/2016 | BARCLAYS CAPITAL INC.. 12/05/2016 | VARIOUS.........ovvvvvinrrvvinensvissernsiins | eevviiens 3,440.000 85,117 | . 77,975 85,117
257867 20 0 |DONNELLEY RR & SONS CO .. | 09/02/2016 | VARIOUS 12/13/2016 | VARIOUS 2,823.330 | oovrernen 146,628 | ..cccvvnee. 116,408 | ............ 146,628
285229 10 0 |ELECTRO SCIENTIFIC INDS INC.. .| 06/14/2016 | IVY SECURITES INC.........oovvvvrinrrierinn 08/03/2016 | ABLE NOSER CORP........ccoovvervmririrrans | crvienns 8,690.000 55,950 42,153 55,950
FOUR CORNERS PROPERTY TRUST
35086T 10 9 |INC . | 03/02/2016 | NON-BROKER TRADE.........ccccoooomirumncns 04/22/2016 [ VARIOUS.........ovvvviireiierieeiseiinssissisens | cerinein 269.850 | ...ooovrvrnens 4,382 4,719 4,382 (VI IR 337 337 | . 6,040 |.ccovvrirnn.
JONESTRADING INSTITUTIONAL
30281V 10 8 |FTDCOSINC..... .. | 03/11/2016 | SERVICES 12/27/2016 | IVY SECURITES INC. .721.000 17,503 14,831 2,097
428567 10 1 |HIBBETT SPORTS INC... .. | 05/12/2016 | DAVIDSON D A & COMPANY INC.......... 11/28/2016 | VARIOUS.........coovvverrinerierirenineeinrinenine | veviiens 3,100.000 | ...........104,496 | ............ 118,59 | ...coovonee 104,496
44244K 10 9 |HOUSTON WIRE & CABLE CO............... .. | 02/11/2016 | IVY SECURITES INC......ccovvvrrrirerierinnn 03/16/2016 | IVY SECURITES INC......ocvoreerrerrrircrires | cevrenns 6,000.000 41,097 30,412
JONESTRADING INSTITUTIONAL
46116V 10 5 |[INTL FCSTONE INC......coovvevrrrerrririrines .. | 01/22/2016 | SERVICES 12/15/2016 | VARIOUS..........ooovvvirrinciisniscissniins | v 2,120.000 87,223 57,102
501014 10 4 |KRISPY KREME DOUGHNUTS INC........ .. | 03/22/2016 | BAYPOINT TRADING.........ccovvvrmerererernnns 06/01/2016 | IVY SECURITES INC.......coovervricnricniins | v 3,990.000 84,051 62,355
LIBERTY MEDIA CORP A BRAVES
531229 70 6 |GROUP .| 04/15/2016 | EXCHANGE............ootvemrverreriirirneirnninns 04/21/2016 [ IVY SECURITES INC.....ovvvreververeriniines | vevvneinn 150.000 | ovooueernrenns 3,788 2,741 3,788
LIBERTY MEDIA CORP A MEDIA
531229 87 0 |GROUP .. | 04/15/2016 | EXCHANGE... .| 04/21/2016 | JONESTRADING INSTITUTIONAL SER.. .375.000 6,937 7,832
531229 40 9 |LIBERTY MEDIA CORP A SIRIUSXM..... .| 04/15/2016 | EXCHANGE... 04/22/2016 | IVY SECURITES INC......coovvvvvevririrnrnces | cvvinne 1,500.000 49,486 42,043
LIBERTY MEDIA CORP C MEDIA
531229 85 4 |GROUP .. | 09/13/2016 | VARIOUS 12/15/2016 | VARIOUS........ccoorverrierierienineesssisennns | veeias 8,418.000 | ...coovnee. 164,760 | ..coovvneee 256,953 | .....coouce. 164,760
53071M 88 0 |LIBERTY VENTURES . | 09/19/2016 | VARIOUS 11/16/2016 | VARIOUS.........ooovrvrrinircrierinniniisniine | v 1,290.000 | ...ooouuvenes 49,858 49,858 49,858
50218P 10 7 |LSC COMMUNICATIONS INC.... o+ | 10/11/2016 | SPINOFF ..o 10/25/2016 | VARIOUS..........oorovirerineieneiseciseniis | v 1,058.750 39,134 24,959 39,134
576690 10 1 |MATERION CORP.......cccooormrrrmrineirirnis .| 01/15/2016 | IVY SECURITES INC......coovvvrrrirrirriinnns 11/11/2016 | ABEL NOSER CORP.........osvervrisrirnirns | rriis 2,500.000 | cooerernvns 59,125 88,068 59,125
CLEARVIEW CORRESPONDENT
582839 10 6 |MEAD JOHNSON NUTRITION CO.......... .. | 03/09/2016 | SERVICES 10/27/2016 | KING, CL & ASSIC......cvvurvrerirecererrnreirens | v 500.000 | .cooovrvnees 37,427 38,506 37,427
611742 10 7 |MONSTER WORLDWIDE INC................. .. | 05/05/2016 | IVY SECURITES INC 10/07/2016 | IVY SECURITES INC......cccovurverrmrirninns | cvvi 12,000.000 33,235 40,697 28,680 | ...ocverriirinns [ e | e 4,555
68572N 10 4 |ORCHIDS PAPER PRODS CO DEL........ .. | 02/04/2016 | IVY SECURITES INC 04/20/2016 [ VARIOUS........coovvvmrrrerirrireeissiserieniees | eeveeees 1,921.000 | ..ocoournnes 49,680 53,916 49,680
717098 20 6 |PFSWEBINC.......cccccoovmiiiiiirinciccis .. | 08/09/2016 | IVY SECURITES INC.........ccccvvvvnriicrianns 10/03/2016 | IVY SECURITES INC.......cccoovvviriiriiniis | v 3,547.000 | ..ccoonnve. 38,416 31,759 38,416
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Statement as of December 31, 2016 of the Medical Mutual of Ohio

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
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) | BJ/JA.C.V. | Disposal | on Disposal| Disposal Year Dividends
JONESTRADING INSTITUTIONAL
73172K 10 4 |POLYCOM INC......ccoovrvmrrirerirerernriiniiens . | 02/23/2016 | SERVICES 07/08/2016 | LIQUIDNET INC........ovvoiviirinerirerieninens | cvvienes 4,000.000 39,204 49,037 39,204 (VI VORI EPPOOPPORPPOORES IOV 9,833 | ........ 9,833 | oo | e
74909E 10 6 |QUORUM HEALTH CORP.........c.coouvrnncen . | 06/23/2016 | VARIOUS 10/20/2016 [ VARIOUS........cooovererrrrinerierieseseessnins | aevian 21,960.000 246,805 | ............ 117,255 | oo 189,732 | oo [ e,
755088 10 4 |RAYONIER ADVANCED MATLS INC...... .. | 08/02/2016 | KING, CL & ASSIC........cccvvvrrrvcrinris 11/01/2016 | IVY SECURITES INC.......covvvvvirinriiinni | v 4,020.000 ...57,152 50,228 57,152
811065 10 1 |SCRIPPS NETWORKS INTERACT INC.. |.. | 04/25/2016 | VARIOUS 10/03/2016 | VARIOUS.........coovverierieriererseesseinenins | veviees 3,130.000 | ..covveneee 187,545 | ..covvnee 193,470 | coovvreneee 187,545
82706L 10 8 |SILICON GRAPHICS INTL CORP .. | 04/28/2016 | IVY SECURITES INC. 11/01/2016 | CASH MERGER..... 25,775 38,750 25,775
83083 10 4 |SKULLCANDY INC .. | 04/20/2016 | IVY SECURITES INC 06/27/2016 | ABEL NOSER CORP........cccccouervmrriverrans | +......20,000.000 | ..............70,374 | ....c....... 118,996 70,375
846819 10 0 | SPARTAN MTRSINC .. | 01/26/2016 | IVY SECURITES INC 08/15/2016 | IVY SECURITES INC.....cocoorevereerrrenirnes | cerens 14,500.000 | .............43,163 | .....ccco... 133,042 43,163
872386 10 7 | TESSCO TECHNOLOGIES INC.. .| 01/11/2016 | IVY SECURITES INC 03/30/2016 | IVY SECURITES INC......ccoovvvvrrirriverires | v 2,718.000 47,315 53,799
887228 10 4 |TIME INC NEW .. | 05/04/2016 | VARIOUS 08/05/2016 [ VARIOUS.........ovvveerirererrereeissreserienirene | eeveenes 9,160.000 | ............127,163 | ............ 131,826 | cocvvvenee 127,163
911268 20 9 |UNITED ONLINE INC.. .. | 02/08/2016 | IVY SECURITES INC. .| 07/07/2016 | VARIOUS... ..1,200.000 13,080 11,998
92242T 10 1 |VECTRUS INC .. | 02/03/2016 | KING, CL & ASSIC 12/13/2016 [ VARIOUS........cooorerrerrinirerireniseernniens | v 920.000 14,936 17,195
96145D 10 5 |WESTROCK CO .| 05/09/2016 | IVY SECURITES INC......ccoovvvrmrirerrerinnns 11/07/2016 | VARIOUS........cooerrrreerieriereseesssisennns | veeiaes 1,940.000 97,696 80,187
966244 10 5 |WHITEWAVE FOODS CO... ... | .| 02/11/2016 | VARIOUS 07/11/2016 [ IVY SECURITES INC......ccovvvinniinninirns | v 1,790.000 ..02,788 | .o 100,645 62,788
9099999. Total - Common Stocks - INAUSIIAl ANA MISCEIMEOUS........cuet st sas e ses ettt enis | erensenes ,949,569 | ......... 3,184,261 2,855,286 0 0
Common Stocks - Mutual Funds
872407 10 1 |TFS CAP INVT TR MARKET NEUTRAL.. I . | 02/19/2016 | MATRIX CLEARING CORP.......cccccourvunes 05/31/2016 | ANCORA ADVISORS........coovvuvirnrininnnne | conne 178,382.610 | ......... 2,500,000 | ........ 2,411,733 2,500,000 [ ..oviieriniins [ [ | o0 | [ | (88,267)| ..... (88,267)
9299999. Total - Common Stocks - Mutual Funds 2,500,000 | ......... 2,411,733 2,500,000 | o0 |0 |0 | 0 |0 | 0 [ (88,267) | ..... (88,267)
9799998. TOAl = COMMON SEOCKS. ....veoveoiesris st ebbstes sttt bbbt | eniioens 5,449,569 | ......... 5,595,994 | ....... 5,355,286 | ..ol |0 94,284 ] (94,284) | 0 | 0] 240,709 |..... 240,709
9899999. TOtal - Preferred AN COMMON SHOCKS. ... i irisiiusiisiirsiertiaisie | eettisessssees e ees st 8 88888888888ttt | cntsnens 5,449,569 | ......... 5,595,994 5,355,286 | ..o |0 1094284 | (94,284) | 0 ] 0 ] 240,709 |..... 240,709
9999999, Total - Bonds, Preferred and Common Stocks 6,446,279 | ......... 6,685,994 6,352,166 | ..o | i 170 | 194,284 | (94,114) | 0] 0 ] 333,829 |..... 333,829
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Statement as of December 31, 2016 of the Medical Mutual of Ohio

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
NAIC Valuation Method| Do Insurer's Assets
(See Purposes and Include Intangible
NAIC Procedures Manual of | Assets Connected with
Description Company the NAIC Investment Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number Analysis Office) Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
Common Stocks - U.S. Life Insurer
21058# 10 3 | CONSUMERS LIFE INSURANCE COMPANY.....ooocomsrsessesesessesesesesesesesesre [ [62375......00. | 21-0708531...0. | cocercsrenrcsn 2081 | I R e 16,000000 | .o 100.0
1299999. Total - COMMON SEOCKS = U.S. LIfE INSUIET....... vttt ettt s8££ SRR SEE 8 b E oL E s R e feLE e oEE e R R E e EE bbb () I 23,296,096 | ..ooviirinninneand 0 XXX XXX
Common Stocks - U.S. Health Entity
58458* 10 5 ‘MEDICAL HEALTH INSURING CORPORATION OF OHIO........cuuuiiuuiiseiseisssesssseseessesssssss sttt | ............ |95828 .......... |34-1442712 ...... | ........................... i NO | o | o 66,462,102 | ..o | e 10,000.000 | ...vovverirerieririnninns 100.0
1399999. Total - Common Stocks - U.S. HEAIth ENtitY. ...t (] 66,462,102 XXX XXX
1899999. Total - Common Stocks.. 0 ......89,758,198 XXX XXX
1999999. Total - Preferred and Common Stock. {1 RN 89,758,198 XXX XXX

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....1,340,430,626.

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




Statement as of December 31, 2016 of the Medical Mutual of Ohio

SCHEDULE DA - PART 1

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

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
F Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase (Amortization) | Impairment Change in YearonBond | Due and Effective | When | Received Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | Accretion Recognized B./AC.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest
Exempt Money Market Mutual Funds as Identified by the SVO
FEDERATED GOVERNMENT OBLIGATIONS FUND
60934N 10 4 [INSTITUTIONAL SHARES .. | 12/31/2016. | FIFTH THIRD BANK......c.covoernrireerenieinernniiernnines [ s XXX...... 234,246,509 | ..o | e | s | s | e 34,246,509 | ......... 34,246,509 | .......... 12,015 | oo .....0.300 |..... 0.300 |MONTH ...... 219,085
31846V 41 9 |FIRST AMERICAN TREASURY OBLIGATIONS MMF.. .. | 12/31/2016. | US BANK. 3,125 . . 3,125 3125 [ e ....0.100 |..... 0.100 | MONTH ..
94975H 29 6 | WELLS FARGO TREASURY PLUS MMF . [ 12/31/2016. | US BANK B [ . 547 BAT | oo ....0.200 |..... 0.200 | MONTH ..
WESTERN ASSET INSTITUTIONAL GOVERNMENT
524706 79 1|RESERVES | .. [ 12/31/2016. | PNC CAPITAL MARKETS......cooosirmnrininrnenirseesanns | e PO S 35,648,000 | ...oovivrinnninnins | e [ onnis . 35,648,000 35,648,000 | .......... 20,073 | oo .....0.500 |..... 0.500 |MONTH ...... 251,758 | .o,
8899999. Total - Exempt Money Market Mutual Funds as Identified DY the SVO.......ouiiiiiiiiiiisiisiinis ovisssiesesisseess st ensssssnsessssssnnss | eoessenes 69,898,181 | .o (U S (U] 0 0 XXX 69,898,181 | .......... 32,088 | ..o 0 XXX XXX XXX | oo 470,843 | ..o 0
9199999. Total - ShOM-TEMMN INVESIMENES. .........coeueveiereieeieeiieisseiseeeeess ettt ee | eees e es ettt nniennis | aenieeins 69,898,181 | ...cccovvvrrnnnd (V) (V] [T (0 (V)] [ XXX | v 69,898,181 | .......... 32,088 | ...coovvvrne 0] XXX XXX XXX | e 470,843 | .....occeoneenn 0

3




Statement as of December 31, 2016 of the Medical Mutual of Ohio

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

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25



Statement as of December 31, 2016 of the

Medical Mutual of Ohio

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
CIVISTA BANK SANDUSKY, OHIO. ...0.250 2,469 1,002,469 | XXX
CORTLAND BANK CORTLAND, OHIO. 0.550 5,536 1,009,567 | XXX
FIRST FEDERAL BANK DEFIANCE, OHIO 1,259 502,925 | XXX
FIRST FEDERAL OF LAKEWOOD CLEVELAND, OHIO 13,608 2,481,575 | XXX
HUNTINGTON BANK CLEVELAND, OHIO. 13,574 50,407,223 | XXX
MIDDLEFIELD BANK. MIDDLEFIELD, OHIO 849 1,000,000 | XXX
PNC BANK CLEVELAND, OHIO. 44,109,928 | XXX
WATERFORD BANK. TOLEDO, OHIO........coiriiriinriisreiseiisseissesesissssssssssssssssssssnsenas | cevieens ..0.450 2,702 2,086 632,217 | XXX
0199998. Deposits in.....2 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories... XXX XXX 101,737 | XXX
0199999. Total - Open Depositorie XXX XXX 39,148 2,935 ...101,247,641 | XXX
0399999. Total Cash on Deposit XXX XXX 39,148 2,935 | ... ....101,247,641 | XXX
0599999. Total Cash XXX XXX 39,148 2,935 | oo 101,247,641 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 71,974,762 | 4. April 85,220,077 | 7. July. 98,730,693 | 10. October. 120,895,712
2. February 86,811,380 |5. May 96,754,985 | 8. August 112,353,501 | 11. November. 118,500,192
3. March 82,039,299 |6. June 99,112,503 | 9. September. 148,747,816 | 12. December. 101,247,641

E26
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Statement as of December 31, 2016 of the Medical Mutual of Ohio

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

Description

2
Code

3
Date Acquired

4

Rate of Interest

5
Maturity Date

6
Book/Adjusted Carrying Value

7

Amount of Interest Due & Accrued

8

Amount Received During Year

NONE




Statement as of December 31, 2016 of the Medical Mutual of Ohio

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

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...
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida . .
11, GEOMGi@.u e GA|.. PROPERTY & CASUALTY 37,165 36,883
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
30.  New Hampshire.
31, New Jersey....
32.
33.
34. PROPERTY & CASUALTY 212,372 210,758
35.  North Dakota. .
36.  Ohio... PROPERTY & CASUALTY. 530,930 526,895
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina.............ccceevveeereees SC|.. PROPERTY & CASUALTY. 143,351 142,262
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia
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 530,930 526,895 392,888 389,903
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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