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Annual Statement for the year 2016 of the  C@NItU ry Su rety Com pany

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. re@SUNY SECUMHES.......vvuereerereireiieiieiseiseiseiseesessesseessssessessssissiens | eessnesnnees 1,326,967 | ............. 1A ] s 1,326,967 | ..o [ i, 1,326,967 | ....ccccooue. 1.1
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES........cvrrererrirnerrereeenssnssssssseesses | sresesssssssssssssssssessenes | sonsseseneens 0.0 [ e | e | e (0 [ 0.0
1.22 Issued by U.S. government Sponsored agenCi€s..........oueueveverrererrennens | eoreverssiesenissssssiens | cvveessennens 0.0 [ oo | e | e (01 IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....rvvvveiiieiieieiese et snsenseses | esesssssssessesessnsensens | ervessssenns 0.0 [ | e | e (01 IO 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............cccceveeies | covivevnes 2,271,542 | ............. 19 | e 2,271,542 | oo | e 2271542 | ... 19
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations 6,437,042 6,437,042
1.43 Revenue and assessment obligations 8,706,919 8,706,919
1.44 Industrial development and similar obligations.............ccccevveeerieicciiiens | eeververesisieienienns | crvereereeend0L0 | [ e | e 0
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............ccocoorinminninnis | covreennne 12,142,703 | .......... 103 | e 12,142,703 | oo | e 12,142,703 | .......... 10.3
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.........ccccoove | ovverrirninnns 559,576 | ..ovvvrene 0.5 | v 559,576 | .ovovveererrrrinrirriinnns | eerreernninnienans 559,576 | ..ovvvrene 0.5
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 All OtNEI ..ottt snssessensns | sressanennes 1,648,065 | ............. 14 | s 1,648,065 | ....oovvrveirrirrireiinnes | e 1,648,065 | ............. 14
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). ...vvovvveereirciiiiii ittt snes | srssineens 2,315,344 | ..cce0n2.0 | 2,315,344 | oo | i 2,315,344

2.2 Unaffiliated non-U.S. securities (including Canada

12,073,569

12,073,569 |....

.12,073,569

2.3 Affiliated SECUMLIES. ......cverreeereecriecieieieeeieessseessessisenesssnissesenesssssnenes | envnsnennensessssnnenneninns | erveenennnens0000 | [ | s 0
3. Equity interests:
3.1 Investments in MUtUal fUNdS.........ccocvirerniniennneeenenesesnneeens e | enennnnnen0000 | [ | e (V1 IO 0.0
3.2 Preferred stocks:
321 AR, .. oo | sensnnsnnsinennesnnens | nenneennsd0000 | [ | (I 0.0
3.22 UNAffiliated.......cereeeeeeeeieicireireieeireeiiecseieeeenseisessssssesesssssssssssessessees | snesseessnssesesssnssnsnnnss | nennessenssd0:0) | rriiriinsinrinsinnnsiinins | eeereeseneseeesennneeens | reeessesensessessesseean 0 [ oo 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 AFflIAted.. ... seseseiesessssseesnsennns | eereeenen 80,950,269 | 39,6 | 146,550,269 | ..o [ e 46,550,269 | ........... 39.6
3.32 Unaffilidted........covvmerereieriresesiseeneneniesienssnssssnssnees | senssnssssssssseennens | o000 | [ | (I 0.0
3.4 Other equity securities:
341 AR, ...coooveeeecriirieeeseeesensesenensessnssessineines | s | o000 | [ | 0 [ oo 0.0
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 AR, ..o eieeeeeeeiesiessssssssssnesnisninnns | srennnnnsnnssnssnsenses | nneenneennni020) |t | s | e [V [ 0.0
3.52 UNAffili@ted.......ccoeverrrreririscinessiesiseeissss e sssssssessssessssssssensssssessenssnes | snsssessnssssssesssnssnssnsss | nessessnnssd0:0) | eeivninsinsinssinnnsiiniins | ceeesessessssessennnsnns | oessesesssssssessssses 0 [ oo 0.0

4. Mortgage loans:
4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties.........c.veuerrrrreernrenensiesineeisssseseessssenes
4.4 Multifamily residential properties.
4.5 COMMETCIAl I08NS.........ooverireirrrirriseeesississes e ssess st ess st essssssessessenenns
4.6 Mezzanine real estate 10aNS...........coeuiirieniieiniieie e
5. Real estate investments:
5.1 Property occupied by COMPANY........cccovviieieiiieieieesieesessese s
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)............cccocoviviereinisiieeseeie e
Property held for sale (including $......... 0 property acquired in
satisfaction of debt).........ccoeeiiiieecc
CONFACE I0BNS.......oocereeerceceei ettt essnena
DEMIVALIVES.......oeiiriiieiset bbb

53

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

© o N o

............ 7,019,389

............ 7,019,389
.......... 16,392,173

................ 7,019,389
.............. 16,392,173

.......... 16,392,173

12. Total INVESIEA @SSEES. ...ttt enenen s nnnnnens | eveeiens 117,451,825 | .........100.0 | ........ 117,451,825 | o0 | 117,451,825
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Annual Statement for the year 2016 of the  C@NItU ry Su rety Com pany

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

S102




Annual Statement for the year 2016 of the  C@NItU ry Su rety Com pany

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 13,368,041

2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 5,643,853 5,643,853

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 (2,504,547)

5.2 Totals, Part 3, COIUMN ..ottt sttt a s bbbt b et ettt s s bt seasan st anea (2,504,547)

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

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

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

© o N o

Total foreign exchange change in book/adjusted carrying value:
9.1 TotalS, Part 1, COIUMN 17 .......ovieietceee ettt st sttt s b et aes bt sae st naes et (115,174)
9.2 Totals, Part 3, COIUMN T4........oooveicecteie ettt ettt sttt s s s st s s s bt sas st naes et (115,174)

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15, ...ttt r s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0

11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 16,392,173

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

13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 16,392,173

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 464,041,043

Cost of bonds and stocks acqUIred, Part 3, COIUMN 7...........cocuiuieieiccee ettt bbbttt bbb bbbttt 136,675,902

ACCTUAL OF QISCOUNL. ...ttt sttt et st bbb s s b s bbb s s s b s s s 442 b s bt s s bbb s bbb bbb st s st ns st 185,596

L

Unrealized valuation increase (decrease):

4.1 PaME T, COIUMN 121ttt 8RR 35,729
4.2 Part2, Section 1, Column 15
4.3 Part2, SECtON 2, COIUMN 13........ itk 3,289,294

A4 Pt 4, COIUMN Tttt ees s eeess et st E R8RSR (2,641,676) 683,347

Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.iuiiiieieie ettt bbb s bbb s bbb s s bbb bbb et nen 5,895,213

Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........c.cuiuieiiirieeesee ettt sttt 506,153,457

Deduct amMOrtiZation Of PIEMIUM...........c.ciueieieiiieieisctee ettt bbbt bbb bbb s st s s bbb s bbb bbb s bbb bbbt es bbb e st st 3,053,673

© N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Pt 4, COIUMN 15, ..cuuevuriureeemeeresseeesseesss st eb 88888 (1,776) (1,776)

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

9.4 Partd, COIUMN 13.....oooiieeimeiisieesesessss e esss st 4,240,196 4,240,196
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 94,031,998

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

12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e 94,031,998
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Annual Statement for the year 2016 of the  C@NItU ry Su rety Com pany

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.........couveevcrrnens | corvevencrineriinnens 1,645,407 | ..o 1714704 | s 1,653,379 | .ovvvecrrrrinens 1,645,125
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TOtalS. ..o | e 1,645,407 | .o 1,714,704 | oo 1,653,379 | oo 1,645,125
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ieiceeceeiiesisieies | e 2,271,543 | oo, 2,315,145 | oo 2,495,640 | .o 2,250,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooerereieiieeieieee | e, 6,437,042 | .cooovve. 6,524,724 | ..o 6,965,393 | .o 6,200,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals........... 21,090,762 21,494,597 ...21,573,678
Industrial and Miscellaneous, SVO Identified 8. United States .3,963,409 4,001,259 4,016,602
Funds and Hybrid Securities (unaffiliated) 9. Canada ....129,047 ....159,923 ....138,396
10. Other Countries 11,344,522 11,268,723 ...11,929,571
11. Totals......ccoocoe. 16,036,978 16,029,905 ...16,684,569
Parent, Subsidiaries and Affiliates 12, TOAIS....cviviccreiieeiiiiesicceeis | et saensness | eressssessssssesessssesessssessnsssesens | sessssessssesessnsesessssesesnsesasnns
13. Total BONGS......comrerseeessrnnsns | ovveeecninnieenns 47,481,732 | v 48,079,075 | ..o 49,372,659
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. UNIEA SEALES. ..veouverreerrirees | roreererenneeiseesnsesnssnesnseinne | cesseessssssssssesssssseessssssssenses | onesssessssessnessssnssssnssssnsesns
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, Totals.....ccerieiiiieiiceeiiien | ceerieieieniseesnns 46,550,269 | .....cccoverernnnns 46,550,269 | .......coveerennnnen. 36,508,484
25. Total Common Stocks......c.. | ccoovcrenirieens 46,550,269 | ....oooovrvririinnn 46,550,269 | ....oooorrinciiinnns 36,508,484
26. Total StoCKS..umurmmmmrsmsrssnans | covvcviiiirinniens 46,550,269 | ....oooovreririnnnn 46,550,269 | .....covrrriciinns 36,508,484
27. Total Bonds and Stocks...... | ....ccccoouvvennens 94,032,001 | coovvrverrrircnenne 94,629,344 | ....cooovvvrnne 85,881,143
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Annual Statement for the year 2016 ofthe C@NtU ry Su rety Com pany

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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6

No Maturity

Date

7
Total
Current Year

8
Column 7 as a
% of Line 10.7

9
Total from Column
6 Prior Year

10
% from Col. 7
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

U.S. Governments

......................... 8.5
......................... 0.0
......................... 0.0

......................... 2.7
......................... 0.0
......................... 0.0

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

4.7

Totals

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed




Annual Statement for the year 2016 ofthe C@NtU ry Su rety Com pany

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

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

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)
6. Industrial and Miscellaneous (unaffiliated)
6.1 NAIC1... 510,989 |.... 4,951,633 |. ..5,552,813 347,321 ...209,772 L XXX.. ...11,572,528 |.. 231 ....105,255,214 5,427,125 |.. 16,145,404
1,021,221 | .o 2,578,273 | covoererreeernrnsiseisenns | eerrsssssiseessssessnsssssnnss | cvneieens ) 0.9, ORI PO 3,597,494 | .o T2 | 58,471,946 1,644,084 | ... 1,953,410
) .. S [V USSR 0 X | B USRS 6,722,387

XXX

XXX v | v
866,956 | ... XXX.. .866,956 | .. ...847,863 .139,598 727,358
1,214,277 XXX 16,036,978 171,297,410 7,210,807 8,826,172

90IS

SVO Identified Funds
NAIC1...
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Annual Statement for the year 2016 ofthe C@NtU ry Su rety Com pany

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

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

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 1o (d)........ 12,195,696 | ............. 20,317,524 | ............. 12,424,740 | .o 492,773 | o 210,207 | e (U O 45,640,940
2,576,273 | v | 0 |0 | 3,597,494
.0 . .0
0 0
0 0
10.6 NAIC6 L0 866,956 727,358
10.7 TotalS.....oveveeecrrecreinns 15,001,013 |.. 50,105,390 ,826,172
10.8 Line 10.7 asa % of Col. 7......... i [ 2y O [FSUSRRRNN  :  [Prseeseenn 0 X I ISR LKV D 6.0/ N PUSORIND .0, SRR PUPRID 0.0 CoRol [ URRRRRR . 20 B [FPSTORRRON 17.6
1. Total Bonds Prior Year

............. 38,589,695
2

048,935 |....

........... 129,584
25127
4,967

,201

133 |
779 .

........... 132,651,568

31,295,877 |..
.3,432,626 |..

................. 495,439

........... 305,652,224
..58,471,945

............................................................................... 847,863 | ..o e 134,505 | ... 713,358
..40,638,630 159,679,113 5,179,184 ..495439 | ... ..366,802,172 |.. 6,570,267
11.8 Line 11.7.:a5a % 0f COl 9. | o 10.9 .42.8 JE - I 0.1
12. Total Publicly Traded Bonds
12,1 NAIC Tttt | ceeeeeeneees 12,130,552 | ....ccoonvn. 20,264,222 |............... 6,871,927 | ooevreene 228,401 | oo 435 | s | e 39,495,537 | .ovvreieieiien. 78.8 | e 299,795,316
............... 1,021,221 | .................622,863 vevveneenen 1,644,084 | 3.3 |l 58,471,946

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

................. 139,598

8,400,405

................. 134,505

............. 21,285,443

51.6

................. 367,999
.09

......................... 0.7

........... 366,802,172

Total Privately Placed Bonds

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

............... 5,562,813
............... 1,953,410

............... 6,145,403
............... 1,953,410

...209,772
e 2.4
......................... 04

Includes $.....8,826,171 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
.......... 0 current year, $..........0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
Includes §.......... 0 current year, $.......... 0 prior year of bonds with 5* designations and $.....866,955 current year, $.....831,228 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.
Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....

Includes §.......... 0 current year, §.......... 0 prior year of bonds with Z designations and $

2,623,662,

NAIC 2§.......... 0;

NAIC3§......... 0;

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

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

NAIC6S.....

.0



Annual Statement for the year 2016 ofthe C@NtU ry Su rety Com pany

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 2,843,536 |. 1,107,093 |... 7,598,768 3,950,629 |.
1.2 Residential Mortgage-Backed Securities... 67,694 |..... 111,493 ..250,549 180,447

1.3 Commercial Mortgage-Backed Securities..... . 88,942 | ... 49,051 |...
1.4 Other Loan-Backed and Structured SECUMtIES. ...........cccvieieirierierieies | oo s
.............. 1,267,637

2,289,943

............ 10,139,260

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

..659,750

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

.............. 1,518,816

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

80IS

3.5 TOHAIS...uveiciieie ettt nensnsensenssssniens | ersnensersnienss [D2GTRT | worveesraranes 1,518,816 | oo 0
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 IsSUET OblIgatioNS.........cvvveeereecirieieiecieeesseneensisseeeissesensessssneens | seveeenneneecdy 121,643 | oo 2,715,398 | .oooicveiiceeiieiiins | e | e | e XXX v

.......... XXX

4.2 Residential Mortgage-Backed Securities
4.3 Commercial Mortgage-Backed Securities

4.4 Other Loan-Backed and Structured Securities..
4.5 Totals

...3,721,643 . 2,715,398 ........................ 0 ........................... 0 ......................... 0 e XK ......... 57,927,545 .................. ........... 6,437,042 e 0

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 1SSUET OBlGALIONS. ........ocveieieecieiiiecicieie et | ereseesanins 1,464,127 |..coovernnne 3,780,457 |...cvoenae. 3,462,336 | ..oocvvreerereieiieeiens | erreeiieresensnissisniens | creeeene XK | e 8,706,920 | .ovevrrirerean, 174 | ... 102,037,834 | .ooveveererrine. 27.3 | 8,706,919 | ..ovoevereeeereieieian
5.2 Residential Mortgage-Backed Securities..............c.ccoevrervererccirercnnnes ...2,746,038 6,083,584 |.............. 3,408,331 145452 | 835 | XX XK [ s 12,383,840 | wovevvcicrna, B A P 18,817,225 O [ 12,383,840

.............. 9,864,041

Industrial and Miscellaneous (unaffiliated)
ISSUBT OBlIGAtIONS.......vvvieeiiciceseee et snsens | evesssesessssesessssesessnns | ersninsesinns 1,750,268

................. 483,500
19,360

J1417 ..

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




Annual Statement for the year 2016 ofthe C@NtU ry Su rety Com pany

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

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

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

Total Bonds Current Year

60IS

10.1 Issuer Obligations............cocrvvverrreirunn.
10.2 Residential Mortgage-Backed Securities
10.3 Commercial Mortgage-Backed SECUMtIES.........covevrrereurirreerneiriniereinns | covereereineenens 274,855 |............. 1,476,225 | ..o {0 N (01 N (0] I XXX vevevveen [ evereneeeenen 1,751,080 | i35 | e ek XXX | e XX e 1,751,080 | oo 0
10.4 Other Loan-Backed and Structured Securities............cccoveveenerrereineinns [ ceverninninnns 321,228 | .o 2,783,640 |.............. 6,953,410 |..ccccevvnere. T4 | 209,772 | .......... XXX oooveveeen | eereeeenenn 10,979,467 | o219 [ XXX | e XXX s e 3,013,672 |.ccoverene 7,965,796
10.5 SVO Identified FUNGS...........ceviveieeieieciece e | ceerieeas 0.0 ST P .0 S P D0 S I 0.0 S PO D, N [P 0 0 [ XX [ XK e | i (L I 0
10.6 TOAIS......ocveiviecicece ettt | enaeseeians 12,195,696 |............ 21,338,744 | ............ 15,001,013 | .covveeee 1,359,729 |...cocoverneee. 210,207 | oo (1] IS . 41,279,218 | ..o 8,826,172
10.7 Ling 10.6 858 % Of COL 7....ovveivieeieicicete st sienians | cveviesissssienssanes 243 | oo 426 | oo, 299 | e, 2.7 | oo, (O 0.0 | v 0T PR .0, SR FUTRNDD 0.0, NN VORI 0,0, SRR PO 824 | v 17.6
Total Bonds Prior Year
11,1 1SSUET OblIgAtiONS........vvvveirieieiieieiesie et | ensenseeaes 36,021,109 | .......... 146,636,110 | .......... 157,759,498 |.............. 2,463,000 |.ooovvereierieeieieies | e XXX | ereeeee XK . 337,389,076 |...coconvn 5,490,729
11.2 Residential Mortgage-Backed SECUMLIES..........cc.cvveivrieieiiinieieiiens | ereisiinnnes 3,339,697 |..covvrennn 8,474,960 |.....ccoe... 5,382,975 |....ccoenne. 1,645,448 |................. 285,667 | .......... ) 0.9 NI DRSS ¢, ¢, SR . 19,112,113 | o 16,635
11.3 Commercial Mortgage-Backed SECUMtIES.........covevrrrurririnineirisiereinns [ cevreeeinnenens 110,783 | ..o 2,765,363 |.......c..... 4,237,598 |....ccvevne. 374,546 | ..o | e XXX | e XXX 0 7,488,291
11.4 Other Loan-Backed and Structured SECUMtES. ..........cvvvreveerineeeriiniees [ erririinnnns 1,167,042 |....ccooneee 1,802,682 | ...oovocveeererisieieens | evereeiiieins 696,099 |....ccevveve. 209,772 | .......... XXX cvvereees oo XK s e e XK e [ o000 3,875,595 | e 1.0 2,812,692
11.5 SVO Identified FUNGS..........coevcveieeieieceieee s | ceerenias .0 S P .0 S P .0 S I 0.0 S PR .0 S P D ,0 ST DR . ¢, S XXX............
11,8 TOAIS. ..ottt | enaeseeaas 40,638,631 |.......... 159,679,115 | .......... 167,380,071 |.............. 5,179,183 |.cvereiernnn 495439 | ... XXX oo | e XXX X 366,802,172
11.7 Line 116858 % Of COL 9...oovveivieeice e | cvevierisienienesiaes 10.9 | oo 428 | oo A48 | oo 14 | il 0.1 [ e XXX oo oot XX K 0 e e XK | v 98.2
Total Publicly Traded Bonds

12.1 1SSUET OblIgatioNS.......co.cvucveieeieciiiieicsiie ettt | eveissieneas 8,782,033 |............ 10,872,032 4,085,199 |.....ccoevueve. 175,938 | .o 23,915,202 23,915,202
12.2 Residential Mortgage-Backed Securities... 2,817,580 |. 3,409,591 .164,812 12,599,265 | ... . . A 112,599,265 |.
12.3 Commercial Mortgage-Backed SECUMLIES.........covvvrervniniereiriererinns | cvrreireinnennns 274,855 | .oieiei e TATB,225 | o e | eveenvieieieeseisssereinns | e s XK e | e 1,751,080 . O s 1,751,080

12.4 Other Loan-Backed and Structured Securities
12.5 SVO Identified Funds
12.6 Totals

.............. 3,013,672 X 83,013,672
. XXX. . XXX. o | 0].. 0. . XXX.. | e 0.
12,130,551 | ............21,285,443 | ............ 7,494,790 |...ccovvvnnen. 368,000 | ..o 41,279,219 41,279,219

12.7 Line 12.6 as@ % 0f COl. 7...oveevrrrerreereiecireireins ..294 182 | 0.9 | s 0.0 0 100.0 [ .ovreee e XXX s [ evrrrreeee XX [ erreeece XXX | e 100.0
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10..............cocoeveveveverereee | overeeeeeiecn 242 | e 425 | e 150 | (N 0.0 O] e LY S DO 0.6 RN D 0.0 CNUT DUTD. 0.0 GRS I 82.4
Total Privately Placed Bonds

131 ISSUET OBIGALIONS. ......vevececerireeiceeieeieeiei ettt ssssssntees | eesessnsssesssestsseessenss | seesessesssssessessassssenns | coessessnssnenns 552,813 100307,562 | e | s D.0.9, GO DR 860,375 | .eoveceeereeireieinne 1T | 5,490,729 | ..o 1.5 | ). 0,% I IO 860,375
13.2 Residential Mortgage-Backed SECUMEIES..........ccouiuieiirriienieieeiiiies [ | e | eienssssssessssesesnnnes | eosnssssesssseessnssesessses | seseessssssssssssesessssesns | seesnsna 9,99, GO TR [0 0.0 [ e 16,635 | oo 0.0 [ 9,9, GO IR 0
13.3 Commercial Mortgage-Backed SECUMEIES. ...........erivriieririieieiisiniens | eeeieieisnsesensissens | sreseessssssesssssssnsesnss | eesesnssessesnssesessssssens | seesessssesesssssssessessns | sesssssssessessesssessesssses | soesseses ) 0.9 GO RO (01 O 0.0 | oo [0 0.0 { v D90 O T 0
13.4 Other Loan-Backed and Structured SECUTties............cvevnrerircrniniines | covririincnninad 65,145 | ..o 53,301 | .covvirennnd 6,953,410 |...cvvvrrnrenee 684,167 |...covvverernne 209,772 | oo ), 9,9, NN PRORION 7,965,795 | .o 15.9 | 1,062,903 | oo 0.3 [ ). 9,9, ORI IOV 7,965,795
13.5 SVO Identified FUNDS.........cvveriiremrerieiniireinisereresssesesesissiseeenies | seeserenes D0, SO [ D09, SO [P XXX oovereerenes | v D0, SOOI [ XXXrerierinnins [ eonmeneenersisssensisesnens | onerensnsnessisenene O 0.0 | D0, ST [ 0,0 SR [ XXXorereeane | ereneeerisssnsenenssisnes 0
1318 TOAIS......eeee ettt nsnsnes | sbressenennesenan 65,145 | .o 53,301 |.covrrerrenne 7,506,223 |.....ccovvene. 991,729 | .o 209,772 | oo (018 U 8,826,170 | .ovoeverreieinnes 176 | 6,570,267 | ceovvrrverrrireieinne 1.8 | 0.0 G R 8,826,170
13.7 Ling 13.6 @5 @ % Of COl. 7...ovvonerieieeeeseeisciseiseiss st sstsessessnns | vvssesesssssessnnenees 0.7 | oo 0.6 85.0 | e 112 | e 24 | ) 0.0 | v 100.0 |.covrveeee ) 0.0 N S ) .0 S I ) 0.0 S IS P.0.% I 100.0
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10.......cccovrrrenrnmnriniinne | covenmerseisiennnenns {0 0.1 e 15.0 | 2.0 | o 04 | o 0.0 | oo 176 | PO, S ., S PO, S . N [ 17.6
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Annual Statement for the year 2016 ofthe C@NtU ry Su rety Com pany

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, December 31 0f Prior YEar.........ccviveieieiieieiesseieessenessssssesessssesessesenss | svesssssssessessssessesssssssessessssnsessens 10,890,904 | 1oiiiiiiiieiscsee e 10,890,904
2. Cost of short-term inVEStMENtS ACUITET..........ceuoiriieiricieieieer ettt senses | sbetssssssasseteseseseses et s s snsesesnes 249,832,790 | .oovoveeeeeeeeeeeeeeeeee 249,832,790 | cvvoeeeieeectcecectcteteteteteteteie ettt etetetets | ceeeeesee e s s e e s e s eseseaeseseseseaessseseseseseseas | seteseteseses et et et es et es et et et en s s s s s s s s s s nnnnanan
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 0N diSPOSAS.............cveeeiriiueieiriieisiieesicieei e ssse s nsesns | cbessssesessssetesesesesss st s e s snns 258,100,031 | .oovoveeeeeeeeeeeeeeeeeeee B2 T 000K s T BT
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)........cccvruiuririrrrinininreinis | v eseesenns 2,623,602 | ..ooereeieeiee e 2,623,662 | oo 0 | e 0 | e 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.euiiiiiiisrieisrssererssessssssssssssessesssesss | sossessessssssessessssessesssssssessassssassans 2,623,662 | ..o 2,623,662 | ..o (O O [0 P 0
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Si11, SI12, SI13, Si14, SI15, E01, E02, E03, E04, E05, E06
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SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current
Current Year's| Year's Other-
Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign

NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage

Desig- | Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) / Accretion | Recognized Other B./A.C.V. Income Investment | Ownership

Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
GEORGE TOWN, AQUILINE CAPITAL PARTNERS Il HP (OFFSHORE)

AQUILINE FINANCIAL SERVICES FUND I L.P......... [M...... GRAND CAYMAN  |CYM... [LTD. 11/07/2012] .. 10,309,163 10,540,840 | .......10,540,840 | ....(2,923,028) .. 587,224 | ... 0.013

....10,540,840 | ....... 10,540,840 | ....(2,923,028) 0

03

2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffillated. ........cooiiiiiei i enisssessee et ses s e e st ens s snsansenas v 10,309,163 | .........10,540,840 | .......10,540,840 | ....(2,923,028) | ..coovvveveece0 | o0 | 0 | 0 | 0 | 587,224 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated

GODO KAISHA SAMONJL... . . {TOKYO, JAPAN........ |JPN.... | IPPAN SHADAN HOJIN LIQUID BLUE, ..5,548,026 ..5,851,333 5,851,333 | ... 418,481 e [ [ (115,174) | oo | v | e 1.000
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated..... . ..5,548,026 | .. ..5,851,333 5,851,333 | ........ 418,481 0 0 o0 | (115,174) | covovee [0 0 XXX
4499999. Subtotal - Unaffiliated. ... 10,309,163 | ........ 10,540,840 | ....... 10,540,840 | ....(2,923,028) 0 [ 0]... . XXX
4599999. Subtotal - Affiliated . . [ 5,548,026 | .......... 5,851,333 | ........ 5,851,333 | ....... 418,481 0 0 | e 0 |..(115174)| .. XXX
4699999, TOAIS..........oovvreiiieciieeicee e bbb | erbeens 15,857,189 | ......... 16,392,173 | ....... 16,392,173 | ....(2,504,547) 0 (1 [ IO [V I (115,174) XXX
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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 Other - Unaffiliated

|AQUILINE FINANCIAL SERVICE FUND I1LLP....oiiiiiiiieiisi it | GEORGE TOWN, GRAND CAYMAN |VARIOUSA.A l
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated XXX
Joint Venture or Partnership That Have Underlying Ct of Other - Affiliated

[ GODO KAISHA SAMONJL......coccesrsesrssrs [TOKYO, JAPAN.......oooossssessesssn I N e 5,548,026
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated.. 5,548,026 XXX
4499999. Subtotal - Unaffiliated. ........ccoveririiiiiiiiieisiiessisesesi s sessseenes XXX
4599999, SUDLOTAL = AFfIIAEEA. ...tttk E ek hE ek e EeLEehEeeE et e E R e E LR R E oL E LR eEE R f R R oL E SR eEE LR R e R R R E R ehEere feEeeEfeeEeeEE oL e R eEE e RS R LR R R E R h ettt entennins | eennnnsensensenssnnensenssenees | surenes 5,548,026 XXX
4699999. Total 5,643,854 XXX
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SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

CUSIP Identification

Name or Description

Location
3 4
City State

Showing Other Long-Term Invested
5 6 7

Name of Purchaser or Nature
of Disposal

Date
Originally
Acquired

Dispoal
Date

8

Book/Adjusted
Carrying Value
Less

Encumbrances,

Prior Year

Change in Book/Adjusted Carrying Value

9

Unrealized
Valuation
Increase

(Decrease)

10

1

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

or

Temporary

(Amortization) |  Impairment
| Accretion | Recognized

12

Capitalized
Deferred
Interest and
Other

13

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

14

Total Foreign
Exchange
Change in
BJ/A.CV

Book/Adjusted
Carrying Value
Less
Encumbrances
on Disposal

Consideration

Foreign
Exchange Gain
(Loss) on
Disposal

Realized Gain
(Loss) on
Disposal

Total Gain
(Loss) on
Disposal

20

Investment
Income

NONE
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Annual Statement for the year 2016 ofthe C@NtU ry Su rety Com pany

SCHEDULE D - PART 1

Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligati
912810 ED 6 |US TREASURY N/B..... SD.. [..|... 75,961 | A17.281 | 87,961 | 75,000 75,200 [(G15) ) STOTOTON EPPURIRORRIN IOV 8.125 |...... 8.010 |FA....... 02/14/1991. | 08/15/2019.
912828 GS 3 |USTREASURY N/B..... SD.. | [ | . .217,250 |...101.390 | .................223,059 | ....... 220,000 219,874 330 [ e [ e [ e 4500 |...... 4650 |MN...... 05/14/2007. | 05/15/2017.
912828 HZ 6 |US TREASURY N/B..... (510 0 I I 4 [ 799,816 |(...103.890 | ................831,125 | ....... 800,000 799,975 17 [ e [ e [ 3.875 |...... 3.870 | MN...... 07/08/2008. | 05/15/2018.
912828 JH 4 |US TREASURY NAB..... SD.. [ [ L] 1 I 240,207 |...104.687 | ...............240,781 | ...... 230,000 231,918 (KD N [N R 4.000 |...... 3.460 |FA....... 09/16/2008. | 08/15/2018.
0199999. U.S. Government - ISSUET OblIGAtIONS. ........rvruireusiiseiieiiseis i 1,333,234 XXX | 1,382,926 | i 1,325,000 | ..oocoovnenae 1,326,967 [ oo 0 (850) 0 0 XXX XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
38374B  LQ 4 |GNR 2003-80 MA.......ocomiirriiinerieriseeeseesssssessesisesssessssisssssesssssssesssninns | evenns ...19,497 |...102.867 20,175 19,630 242 | e | e [ 3.500 |...... 4.740 | MON.. 10/02/2003. | 07/16/2033.
38374K  DC 4 | GNR 2004104 GA....ociviiiiiiiriisiisissiisrsssssesesssissssensssssssssssssssssssssensssssssssssnees | coneres . ..158,281 |..104.831 | .... 171,281 ....163,387 |. 160,817 A7 i | [ 4.500 |...... 5.430 [MON... 03/26/2007. | 11/20/2034.
0299999. U.S. Government - Residential Mortgage BaCKEA SECUMHES. ....vvereesieierisseneecs st | eesnsssesenes 177,778 XXX | s 192,035 | oo 183,562 | ooovveiininne 180,447 | oo 0 1,721 0 0 XXX XXX XXX XXX XXX
U.S. Government - Commercial Mortgage-Backed Securities
38373M  5G 1 |GNR2009-7 C...oovvvvvrernene | ....... I | ........... 4| ........... L I 142,367 |..102.328 | ..oooovviciis 139,742 | oo 136,563 137,993 [P 7A ] N [N [ 5.275 |..... 3.700 | MON... 02/01/2010. | 07/16/2043.
0399999. U.S. Government - Commercial Mortgage-Backed SECUMHES. ..ot enssnssnens | sssssssiesianes 142,367 XXX 139,742 ....136,563 137,993 (2,582) 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. Government. 1,653,379 XXX .1,714,703 1,645,125 ...1,645,407 (1,711) 0 0 XXX XXX XXX XXX XXX
U.S. States, Territories & Pc
373383 5B 0 |GEORGIAST.....ooevvvviinrrrns SD.. 2| 1FE 836,025 |...101.090 ....750,000 752,727 (10,720) [ ..ocvvvverririins [ e [ e 5.000 |...... 3.520 |AO...... 02/08/2008. | 04/01/2019.
93974B  3M 2 | WASHINGTON ST. ettt | srriens 2| 1FE 1,659,615 |...103.798 ..1,556,970 .1,500,000 (18,136) [ v [ e | 5.000 |...... 3.710 |W....... 01/10/2008. | 01/01/2020.
1199999. U.S. States, Territories & Possessions - Issuer Obligations...............ccccccovuu.. 2,495,640 XXX ..2,315,145 2,250,000 (28,856) 0 0 XXX XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed)............uuurwiiiiiriniiisiiiieninissisisssissnienns 2,495,640 XXX e 2,315,145 | oo 2,250,000 (28,856) 0 0 XXX XXX XXX XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
034132 AY 6 |ANDERSON TWP OH......ccooviiiiririiiniisiesiiississsiesiesisseens SD.. |.. 2| 1FE 1,093,080 |...101.706 | .....cccoo.uee 1,017,060 | ..coovvvvnneee 1,000,000 | ..ooovvernne 1,004,908 | .....ovorrrienrirenns | cereri (11,488) [ oovovverevirirenns [ v [ e 5.000 |...... 3.790 | D | e 4167 | 50,000 |02/14/2008. | 12/01/2019.
161681 SN 2 | CHASKA MN INDEP SCH DIST #112.......cvueverreriesriesiessessssesessenssiensiens | evveeee oo | eoenrieendh | s 1FE 455,820 |...103.145 412,723 (11,621) [ oo [ e [ e 4.000 |...... 1.030 [FA...... .16,000 | 03/20/2013. | 02/01/2018.
238388  PC 0 | DAVENPORT IA. ... ciiieeiisiiieiieeissiseesssissessessesissessssissess s sssssssissnsnns | soeees 4] ... 1FE]| .. 1,411,987 |...113.689 | .............1,347,215 | ..............1,185,000 | ...ccccoonee 1,327,663 [ ..ovovvverierieenns . (30,492) | ...vvrvereereeins [ e [ e 5.000 |...... 2.120 |JD....... ceerenen:D9,250 | 02/19/2014. | 06/01/2021.
426362 KA 6 [HENRY CNTY GA SCH DIST.....couiiiiriierinirieriereseississnisessessssenssssisnssins | onenen | oo | veverneenns 4 ... TFE| oo 651,327 |...111.658 593,317 | v | s (11,368) [ oo [ e [ e 5.000 |...... 2670 |FA ... v 11,458 | e 27,500 |08/02/2011. | 08/01/2020.
549187  7C 0 |LUBBOCK TX:..oiiuierurireisneiiieeiiessesiseissssssessssssessssssssssssssssssssessssssssssassssnss | seeees 2| 1FE 546,600 |...100.516 500,738 (5,957) [ coonvervrenerrnerins | cevrneineeiserineenns | ceeees 5.000 |...... 3.760 |FA....... .25,000 | 01/17/2008. | 02/15/2021.
586145 ST 2 | MEMPHIS TN ...ciitiiiiiiiieiisiieeieess ettt sssssnns | seeees 2| 1FE 2,135,322 |...101.086 | ..............1,981,286 | ..............1,960,000 | ............. 1,965,582 (21,911) [ o [ e [ e 5.000 |...... 3.830 |AO...... .98,000 | 01/04/2008. | 04/01/2019.
660266 FR 3 | NORTH KANSAS CITY MO SCH DIST.......ovvvirireerrierierieeeseesesssseessessseees | weeees 2| 1 257,036 |...100.733 | ................251,833 | ....... 250,000 250,415 (2847 [ oo | e | s 5.000 |...... 3.980 |MS...... 03/12/2014. | 03/01/2021.
76222R GV 8 |RHODE ISLAND ST & PROVIDENCE P.....ccoooiiiiiiniiinsiiniinsnsnssissesssnssssesnnsns | eovnene | | eoneneenes 4. 153 [ 414,221 |..112.127 ....355,000 381,696 [(SHSSYA ] N [OOSR 5.000 |...... 2.870 |AOQ...... 10/19/2011. | 10/01/2020.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations............cvrrirsisisnsississisneenes 6,965,393 XXX | 6,524,724 | ... .6,200,000 | ..coevean 6,437,042 | oo, 0. (101,936) 0 0 XXX XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions . 6,965,393 XXX | ieinnn6,524724 | 6,200,000 | ..oocvornees 6,437,042 | oo V) (101,936) 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdlwsnons - Issuer Obligations
25477G  BG 9 | DIST OF COLUMBIA INCOME TAX SE......c.ovvuerierereerininseinssiesiesesenssseses | eoveees 2| ... 1FE 1,272,408 |...109.467 1,200,000 | ..ccoorrenee 1,223,070 (7,278) [ oo | e | s 5.000 |...... 4.290 |JD....... 03/12/2009. | 12/01/2020.
25477G DA 0 |DIST OF COLUMBIA INCOME TAX SE........... ASD | | 1A 1FE| cooiei 1,000,000 |...113.150 1,000,000 | ..coovvrenne 1,000,000 [ ..oceouevvrieiiciines | cererreernnnineieeiis | eereeeereseinsiens | reeeeenenenenes | s 5.093 |..... 5.090 |JD....... 12/09/2009. | 12/01/2024.
283791 BW 0 | EL PASO TX MUNIDRAIN UTILITYS......ccoorererimrrneriereeeeseeisnnnersneneneenens. | eevneee | o [ reverrenedh | oo 1FE ..564,884 [..114.966 | .................546,089 | ........coneenn. 475,000 546,549 | ..o | e (10,659) [ .ovvvvvvercererins [ erverrneereriirines [ vevend 5.000 |...... 2.360 |MS...... 03/12/2015. | 03/01/2023.
52349A  AQ 1 |LEE CNTY FL NON-AD VALOREM REV........cocommremirmmmrrrmerneniereseesssnisssnnenens | vevnne | oo | eevenerenndh [ s 1FE ..294,375 |...116.193 250,000 286,904 (A,941) [ oo | e | s 5.000 |...... 2.600 |AO...... 06/09/2015. | 10/01/2023.
555412 JG 1 |MACOMB TWP MIBLDG AUTH....c.ovuviiiieiinieierisieeresisisnssiesssssessessssesens | sevenes 2] ... 1FE 219,640 |...108.050 200,000 211,248 (1,960) [ cooveverreerveies [ e s 4.000 |...... 2.830 |AO...... 05/17/2012. | 04/01/2023.
644693  KS 1 |NEW HAMPSHIRE ST TURNPIKE SYS......ccooimirrieirerinerneeiesiseesseinsies SD.. [ [ 14( ... 1FE| oo 1,000,000 |...109.973 1,000,000 11,000,000 [ oo | e | e | e | e 5.277 |...... 5.270 |MN...... 11/18/2009. | 11/01/2022.
677561 HS 4 |OHIO ST HOSP FAC REVENUE..... SD.. 2| 1FE 1,589,235 |...110.972 1,500,000 ...1,543,122 (9,703) [ oo | e | s 5.000 |...... 4.210 | Jd....... 10/13/2011. | 01/01/2025.
68607H M4 5 | OREGON ST DEPT OF ADMIN SVCS C....ccoecouvvrmrirriiricrirereeisssienseneneeens SD.. 2| 1FE 296,051 |...101.305 | .................278,589 | ....... 275,000 275,872 (2,555) [ ..oocevnrierierins | veviirineiierinenns | s 5.000 |...... 4.020 |MN...... 13,750 | 09/20/2007. | 05/01/2018.
72205R  BY 7 |PINAL CNTY AZ REVENUE OBLGS.......c.covvierieereerneiserieriesinesssssississsnins | eovneee | o [ ereeveenes 4 ... 1FE| oo 433,742 |...115.595 ....360,000 | ... 417,636 (8,002) [ .ovuerurvaerrerins | eevrrrererierineens | s 5.000 |...... 2.350 |FA....... .18,000 | 12/04/2014. | 08/01/2023.
882135 F9 2 |TEXAS STA&MUNIVREVENUE........cccoovviiiriiierininsissisisissenssssseensnnes | seveees 2] ... 1FE 1,090,540 |...105.030 11,000,000 | ...ocovveue 1,014,265 (9,934) [ oo [ v s 5.000 |...... 3.920 [MN...... .50,000 | 01/24/2008. | 05/15/2022.
977092  FE 0 |WISCONSIN ST CLEAN WTR REVENUE........cccosiiiniimininnnnissnsssnisssssnsnnnes | eovnene | | ensnennnes 4] ... 1FE| i 1,339,158 |...101.937 . 1,180,000 3] TN [TRRRRIOG VN 5.500 |...... 3.780 | JD....... 64,900 | 12/12/2007. | 06/01/2017.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.... 9,100,033 XXX 9,209,974 | ..... .8,440,000 ) 0 0 XXX XXX XXX ..429,600 XXX XXX
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SCHEDULE D - PART 1

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

1'0Ld

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. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31294K  RE 7 [FGEO1385.......iiieiiccscincisessssssssssssssssssssssssssssnnss | ceneees ..17,725 |..101.185 L7847 | 17,799 B4 | e s | 4.500 |...... 4.650 |MON... 07/06/2005. | 06/01/2018.
31294K  ZT 5 [FGEOT1B54.......ooioeeicicceececeeeeseeeses s | cereees . ...26,290 |...101.939 . .26,294 | .. 26,290 2 | e | e | e 5.000 |...... 4.820 |MON... 05/27/2004. | 06/01/2019.
312962 BK 4 [FGB10874.....cooiiiiieesscessnsiesssssenssisssessssssssssesssnsssssensssseses | svenes | oo | eovervnninddh [T e 20,724 1..101.336 | ..ccovcvieenn21,084 | i 20,806 | .. 20,760 A3 | e [ | 4.500 |...... 4.560 | MON... 10/03/2003. | 11/01/2018.
312962  WC 3 [FG BA0BAS. ... esesesnesiene | oo ...31,821 |...101.504 31,364 (SISO SO PR 5.000 |..... 4430 [MON... 11/26/2003. | 11/01/2018.
312964 BW 4 [ FG BA2685........oioeeeceiieieieeiieeeisesies i | s . ...86,677 |...101.584 85,909 (201) | cevereereeineieens [ s [ e 5.000 |...... 4.620 |MON... 04/23/2004. | 02/01/2019.
312964  UH 0 [FGBA2384.......oiieiccicciccciisseeseisssesssissssissnsssnssssssssnsssssssssnssnnns | wovnnes | oo | voneveneendh [T s 39,999 |...101.712 39,682 (1M12) [ oo [ e | 4.500 |...... 4.090 |MON... 01/16/2004. | 02/01/2019.
312968 5L 0 |FG BAB25T. ... | s ....66,598 |...101.017 65,957 (258) | everneererineinens [ e [ e 5.000 |...... 4.520 |MON... 01/05/2005. | 07/01/2019.
31297TH YK 9 |FG A29714.. s | e e 4. . ..118,351 {...109.063 118,372 212 | s [ e [ 5.000 |...... 5.140 [MON... 04/19/2005. | 01/01/2030.
31297U Y8 7 [FGA3BB35.........ooieiieeieeeieesieeeieseiessisesss s | e [ [ 4 I [P 85,740 |...109.106 85,748 297 | o | e | e 5.000 |...... 5.330 [MON... 04/18/2005. | 05/01/2035.
B1371K 2R 1 [FN254B84........ococeee s | s ...100.961 13,310 (28) | covvveerrieriies | e [ 5.000 |...... 4.430 |MON... 01/21/2003. | 03/01/2018.
31371K Y4 7 |FN 254631.. PPN OO . ...100.885 11,246 (0725) 1 R SOOI OO 5.000 |...... 4.400 MON... 01/17/2003. | 02/01/2018.
31376K B3 9 [FNB574B8.........coeicececeiesesseseesi s | e . 2101612 | 8,229 | 8,098 | 8,008 | oo [ e | e | s | s 4500 |...... 4.130 [MON... 12/12/2003. | 11/01/2018.
31385X  GU 5 [FNBB5BTT...cuiieiiiiiiesiiesi i | eneins 2101.290 | i 5,790 | el 5717 | ST | i [ e [ [ | v 4.500 |...... 4.060 | MON... 12/12/2003. | 07/01/2018.
31390V K3 7 |FN657414.. s | e e ...101.483 10,121 ((CIL) ) [OOSR ORI DU 5.500 |...... 4.560 |MON... 12/12/2002. | 11/01/2017.
B139TH  2X 1 [FNBBT7790. et | cevinas . 2101039 | e 7,455 | 7,378 | 7,378 [(Z0) SR SOOI PO 5.000 |...... 4.420 |MON... 01/17/2003. | 02/01/2018.
31391 BW 3 [FNBB13BT ... | cenenes e ...101.035 10,227 (CCT0 ) RS OO DU 5.000 |...... 4.380 [MON... 08/08/2003. | 03/01/2018.
31393E B3 2 [FNR2003-94 CE.........coooiviiriiiiriiiireiiereieceiieseiiesesiesessesessesessssesieseseenens | cereees e ...107.165 27,860 (141) [ oo [ e | e 5.000 |...... 4.360 |MON... 01/27/2004. | 10/25/2033.
31394C  CH 3 |FNR2005-3HC.......ccooooiiriiiriiiiniisniissesssssss s nsssssssssnnns | oo . ...104.815 120,925 1489 | oo s | e 4.500 |...... 5.610 |MON... 01/09/2007. | 01/25/2035.
31395P  EM 0 [FHR 2952 PA. ... | ceneees e ...108.251 92,352 831 | s [ e [ 5.000 |...... 5.860 |MON... 03/28/2007. | 02/15/2035.
314000 GV 5 | FNB8BB12......cuouiiiriiiieeiieeiiesit st | s e ...101.044 12,129 [C22C) R SOOI OO 5.000 |...... 4.460 |MON... 01/21/2003. | 02/01/2018.
31400P  BE 4 [FN BO3137 ... | cenenes ...100.967 . 17,510 [CCL0) ) [T SOOI OO 5.000 |...... 4.430 [MON... 01/17/2003. | 03/01/2018.
31401B  P5 8 |FN703444.. 2101186 | e 4,997 | 4,938 | 4,945 (25) ......5.000 MON... 07/21/2003. | 05/01/2018.
31401 E6 6 | FN 711257 oo | e ...100.805 11,249 | i [ i | | 5.000 MON... 08/18/2003. | 07/01/2018.
31401M  CE 9 [ FN 712089.......cocuiiieieiireiiceeicesiesesisesisse s esssssssssssssssssssessssensssens | e ...102.330 79,957 2 A ORI IR IO 5.000 MON... 08/14/2003. | 07/01/2018.
31402) 2C 0 |FN730771. ..101.417 26,741 (69) ......5.000 MON... 09/23/2003. | 08/01/2018.
31402Q 4B 4 [FN 735318 ... | s ...102.017 40,128 | e [ e 175 i e | 4.500 MON... 07/15/2005. | 11/01/2019.
31402R LY 3 [ FNT735743 . oo | e ...102.834 94,843 | .o | 389 [ [ | 4.500 MON... 07/15/2005. | 08/01/2020.
31404D ED 6 |FN765232.. I . ...101.853 17,206 .....4.500 MON... 02/23/2004. | 02/01/2019.
314048 TP 0 [FN 777358.......iiiceeceiieceeiseeieceesesiessiss s | cereees 4] . ...102.013 21,984 | e | e 9T [ [ [ 4.500 MON... 07/05/2005. | 05/01/2019.
314058 HL 1 [FN 797735 ... | ereias ...102.389 109,805 | ..oovvveevvcrcrieiins [ eeeriieieeene(370) | o [ | 5.000 MON... 01/28/2005. | 02/01/2020.
31417C MW 2 |FNAB5772.. ...102.685 ...5,289,841 ......3.000 MON... 02/21/2013. | 08/01/2027.
BMM7E VQ 1 [FNABT822......cioeiieiiceiceiiseiiseiisesiss s | cereies ..101.214 . . 25,452,073 | oo | reeeeene(33,756) | s | e [ 2.500 MON... 02/21/2013. | 02/01/2028.
314194 K2 2 |FNAE0312. SO ROOR OOO e .105.718 | ........e...... 274,898 | ... 260,029 | ... 267,769 | ...oovveevvvennrienns | veereeeene{1934) [ e [ 4.000 MON... .10,401 | 08/23/2010. | 09/01/2040.
31419G XX 7 | FN AE6093.. e | o e ..104.402 | ................140,024 | ................ 134,119 | ... 138,546 | ..ooooovvvvenncienninns | covnnnieeene(1,630) | o | o [ 3.500 MON... ....329 | .........4,687 | 10/06/2010. | 10/01/2025.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... . XXX ] s 12,284,623 | ........c... 12,014,327 | ........... 12,383,841 0 0 XXX XXX | e 18,008 | ........ 321,880 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ [FROTRR 21,573,678 XXX | e 21,494,597 | ............ 20,454,327 | ........... 21,090,762 0 0| XXX XXX | e 108,178 | ........ 751,480 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
09256B  AD 9 |BLACKSTONE HOLDINGS FINA.........ccooovvimmiimnniiinniiinniissniisnnissniissniinnns | cenei | oo e 14 ] TFE| 555,765 |...106.528 | ................532,642 | ....... 500,000 | ... 552,813 (4,394) | .o e | e 4750 |...... 2.850 [FA...... 08/11/2016. | 02/15/2023.
25179M AP 8 | DEVON ENERGY CORPORATION.........cooovverrriirnrinnrisneiseseiseseisseneiseneis | wovenee | v | ceneen 12 [ i 2FE 621,300 |..... 99.474 ....625,000 | ... 622,863 358 3.250 |...... 3.320 [MN...... 05/07/2012. | 05/15/2022.
478375 AF 5 | JOHNSON CONTROLS INTL PL. A2 2FE| .. ...1,021,175 |...103.685 11,025,000 | ............. 1,021,221 46 | s | e [ 3.750 |...... 3.830 |JD....... 12/08/2016. | 12/01/2021.
064149  C8 8 |BANK OF NOVA SCOTIA.......oiiireiireiiceiiesesiesesisesssesessssesssssesesesssssssnnenns | s Al 4] ... 1FE| o 229,566 |...107.009 | ... 224,721 | i 210,000 | ... 227,148 (1,707) | oo | e | e 4375 | ... 2240 [JJ....... 05/20/2016. | 01/13/2021.
89352H  AF 6 | TRANSCANADA PIPELINES.........ccooviiimiiiiininrisiiiesiciiesissiississiissienins | cvvis Al 14| ... 1 =3 508,830 |...107.040 | .....c.....c.....535,202 | oovvornirirnnes 500,000 | ... 501,899 (1,081) [ oo | e | e 6.500 |...... 6.250 |FA....... 02/18/2009. | 08/15/2018.
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Annual Statement for the year 2016 ofthe C@NtU ry Su rety Com pany

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
01448P AB 8 |ALESC I B............ @.... 36,340 NIA oo | e [ e 04/19/2004. | 04/25/2034.
014480 AB 7 |ALESC VIPFD FNDG.... @.... 139,598 5,094 N/A..... 12/08/2004. | 12/23/2034.
87330L  AG 6 | TBRNA 2005-TA PPN2.......oiiuiiiiniirinississeisssnsssssenssssesssssssssssnssenssssssssssssssnns | seeees . . 307,562 15,317 JAJO.. |.... o 03/08/2005. | 07/05/2035.
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUET OblIGAtIONS. ......c.uuvereveiiieieiesissirierssisei s 3,747,962 XXX ] s 3,477,888 | ..covveenns 3,662,858 | ..o 3,409,444 20,411 (6,778) 0 0 XXX XXX XXX ] s 31,336 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
00253C  HW 0 [AMT 20022 A2......couiuuiririreireiissisesiesiesessessssissssssssesssessssssssssssesssesssas | svvnene | oo [ coreeens 45| ... TFM | o 3,522 {...100.685 | ...cccovrirerirnnnn 3,546 | 3,522 | i 3,522 | oo [ e [ e | e | s 5.000 |...... 3.940 |MON.. 12/19/2002. | 03/25/2033.
291701 CS 7 |EFLOT 1998-2 M2.......ovouieiirimirierieseieeiesissensesissssessensssssssssssssssssenssssens | wonenen | oo | coveeend 45| .. TEM | e 326 | ... 8.839 | oo 2,881 | 32,587 | 326 [ oo | s | e | e | e 7.930 |...... 7.930 |MON.. 06/17/1998. | 06/25/2024.
31846L BT 2 | FAMLT 1998-1F NOTE.......cooimiurineirnerinrrneerenieessenssssssensenssseessssssssssensens | enseen | oo | oneeenidhyB | s 1FM 2101299 | 5722 | 5,648 | 5,666 (1) ] [TSTRON IV IO 7.110 |...... 6.850 | MON.. 01/22/2003. | 06/20/2029.
456606 DD 1 [INHEL 2001-C M2......cooiiiiiiriiierinieinsiessisseissssessessssssessessssssnssssssssssensns | soveres 45| ... 1FM| .. ..25,304 | ... 84.827 . 19,360 [ v [ e [ [ | 2.931 MON.. 03/28/20086. | 12/25/2032.
86358R  EA 1 [SASC 2001-SB1 Bl .ooviriiesirisiisirissnissnsssesssnsssnssensssnssessssnssssssssnsssnsssssensnne | eonene | | eonenenenes 4] ... TFM ]| s 14,526 | ..... 91.018 | oo 16,462 | .oovovvrinins 18,087 | ....... 6,105 LN 1 PN [N R 3.375 |...22.960 | MON... 05/01/2002. | 08/25/2031.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities 49,515 XXX | e 52,559 | i 88,075 | .o 34,979 | i 0 4,712 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
92937F  AB 7 |WFRBS 2013-C12 A2.....oivirririenriieeiesieeiseesssie st issssessssssssnsns. | eeenns B 4| ... M| s 1,651,162 |...100.442 | .............. 1,610,223 | ..o 1,603,137 | ovvrrrenne 1,613,087 [ ..ceoeveercrirenins | cevereenns (10,634) [ oovvrevereerierins [ e [ v 2072 |..... 1.370 [MON.. 03/06/2013. | 03/17/2048.
50180A  AB 0 |LBSBN 2005-2A N2.......coiiriiiiriiiisisninsisssssssissssssssnsssesessssssssssnsssssssasssssenss | coneres 0] 4] ... TAM | e [ 99.358 130,331 L ABTT2 [ | | s | | e | 7.860 MON... 12/19/2005. | 09/27/2030.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities ettt ettt ettt ettt en e tennae 1,651,162 XXX ..1,740,554 1,734,309 | ............. 1,613,087 | .coovvvcrree. 0. (10,634) 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
466157  AC 8 [WENTSE 2001-AA A2......c.ovoerirerireirseissiessiesiessssssss s sssssssssssssenss | sevsens ...100.292 ..14,049 14,008 6.395 |...... 6.390 | MON.. 03/27/2002. | 08/15/2026.
88576P  AB 9 |HENDR 2003-AA NOTE........ccoiriiemerierereesseissesessesssesssessssissssessssssssnsns | seeenns ...103.556 .107,296 104,439 | oo [ e [ e | e | s 4855 |..... 4.110 |MON.. ..224 11/14/2003. | 11/15/2033.
001624  AA 3 |ALM 2016-T9A Dottt esesesessssessssensenes. | seenes ..101.385 | oo 2,027,719 | oo 2,000,000 | ..ocvorneen 1,953,410 5,000 | ..o [ e [ 7.984 |...... 8.470 |JAJO.. | v 88,269 | ..coovvirrerirens 05/10/2016. | 07/15/2028.
001626  AE 0 |ALM 2016-19AB.....coooieririrrrerierinecenissrerienisessssssssssssesssensssssssessssssssessnns | eoneees | D | e8|l IFE | einn.2,500,000 .. 99.765 ..2,494,128 .2,500,000 2,500,000 3.634 |...... 3.680 |JAJO.. 05/10/2016. | 07/15/2028.
01448P  AA 0 [ALESC I Huooioiiiciieisee s @ Do | e IFE | 27,250 | ... 70.343 19,169 27,250 27,250 N/A..... 03/09/2005. | 03/09/2034.
01448U  AD 3 [ALESC BA PPNF ...ttt ess st @....|D| oo d| o AFE 264,372 | 63.461 142,415 | ....... 224,412 264,372 N/A..... 03/11/2005. | 03/23/2035.
01449A AD 6 |ALESC 7APPN1.... @ | Dol | e8| e 679,799 | 57.705 419,795 727,479 419,795 15,318 N/A..... 04/05/2005. | 07/23/2035.
14312E AE 3 |COMS 2012-3A BR.....cevvoriiriiieiie it esessesessssssessenssssesas | seenes D|..45|. .. 1FE| ..........2,500,000 |..... 97.849 2,446,245 | ..... .2,500,000 2,500,000 3.523 |...... 3.420 |JAJO.. 08/18/2016. | 10/16/2028.
348663 AC 9 |FTSHR 2005-1A PPN2 @....|D| 45| o AFE| 209,772 | o 63.461 133,125 | ....... 209,772 209,772 N/A..... 03/17/2005. | 11/05/2041.
BCC20W 6T 6 |AABS2013-1A... s | s D|. 2,988,732 |...100.610 ..2,954,962 .2,937,040 2,986,422 (3,418) | oo [ s 4.875 |...... 4.200 | MON... .6,364 09/23/2016. | 01/15/2038.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUNIES...........iuiiniiieriiiiiirississrsr s . .11,235,930 XXX ....10,758,903 L A1,243572 | e 10,979,468 15,318 1,672 0 0 XXX XXX XXX .163,667 XXX XXX
3899999. Total - Industrial & Miscellaneous (UN@ffiliated). ... ssnesennes | eosnsienes 16,684,569 XXX | s 16,029,904 | ........cc.. 16,728,814 | ..ccovvnnee 16,036,978 | ...coooovnve. 35729 | oo (11,028) 0 0 XXX XXX XXX | s 197,913 XXX XXX
Totals
7799999. Total - Issuer Obligations...........uwweerenrrrerrsseneenns 23,642,262 XXX | s 22,910,657 | ............21,877,858 | ........... 22,151,917 20,411 (212,774) 0 0 XXX XXX XXX | s 249,247 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities. .12,700,938 XXX ...12,529,217 12,599,267 .0 (77,464) 0 0 XXX XXX XXX 18,791 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securities 1,793,529 XXX ..1,880,296 1,751,080 0 .(13,216) 0 0 XXX XXX XXX .3,289 XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUNHES............oovvrervreirieereieieerieieeians . .11,235,930 XXX ....10,758,903 .10,979,468 15,318 1,672 0 0 XXX XXX XXX 163,667 XXX XXX
8399999, Grand TOtaAl - BONGS...........ccurveuererrerierieieieeiiesieses ettt ssssssssssnssenseninns | oonerieses 49,372,659 XXX | s 48,079,073 | ...........47,278,266 | ........... 47,481,732 | ..o 35,729 | ......... (301,782) 0 0 XXX XXX XXX | e 434,994 XXX XXX
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Annual Statement for the year 2016 ofthe C@NtU ry Su rety Com pany

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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Annual Statement for the year 2016 ofthe C@NtU ry Su rety Com pany

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 - Parent, Subsidiaries and Affiliates

99C000 16 5 |PROCENTURY INSURANCE COMPANY. . | ..138,500.000 ....46,550,269 | ....... 336.103 46,550,269 36,508,484 | ...covovrieriieniieiieni | s 3,289,294 ...3,289,294 K | 09/01/2009.

9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates....... 46,550,269 XXX 46,550,269 .36,508,484 0 3,289,294 3,289,294 XXX XXX
9799999. Total - Common Stock . ....46,550,269 XXX 46,550,269 | .... 36,508,484 0 3,289,294 . ...3,289,294 XXX XXX
9899999. Total COmMON AN Preferred SHOCK...... ...t snsss ssssssss st sens s sensssssssnssensenes | onsrserssns 46,550,269 XXX | s 46,550,269 | ............. 36,508,484 | .....oovvririirinninnd 0 0 3,289,294 | ....ooovvvvvviniinnn0 | e 3,289,294 | ..oovvvirrirns 0 XXX XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues..

.0, the total $ value (included in Column 8) of all such issues $....




€3

Annual Statement for the year 2016 of the

Century Surety Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Special R e and Special A
31417C MW 2 |FN AB5772 03/04/2016........ J.P. MORGAN........... 3,979,810
31417E CK 5 |FN AB7273. 03/08/2016.. BNP PARIBUS SECURITIES.... 3,250,607
31417E VQ 1 |FN AB7822 03/04/2016. CREDIT SUISSE...... 2,852,453
31417F NN 4 [FNABBADG..........ccovvernrrrrererreieniirs 03/04/2016. CREDIT SUISSE...... 1,411,168
31418A  PX 0 |FN MA1337 03/08/2016.. J.P. MORGAN... 989,006
31419G XX 7 |FNAEBO093.......cvvivriviirninieirsnieienieins 10/31/2016........ J.P. MORGAN........... 263
79575E  AE 8 | SALT VERDE AZ FINANCIAL CORP S......ocoiiiiiiiimiirnrisiesenisnessenessnssessneenes 06/17/2016........ CITIGROUP GLOBAL MARKETS.......cuiiiiiiuimiiierssmi st ens s sesnssenssnsane 560,754 550,000 | .o 1,283
3199999. Total - Bonds - U.S. Special Revenue and SPECIal ASSESSIMENLS............uuuiiuuiisiirs ittt sisstisssiiss eebsiessetessses ks f bbbkt 13,044,061 .12,603,149 5,395
Bonds - Industrial and Miscell;
02376G  AA 4 |AMER AIRLINE 16-2 B PTT. 06/27/2016........ CITIGROUP GLOBAL MARKETS........coiiiiiiiiierinsineiesissiesissse s sseniseseenans 7,990,720
037833  AS 9 |APPLEINC.....cccovvrvurirns 04/28/2016........ CITIGROUP GLOBAL MARKETS........couiiuiimriiriienisisseiiessissssessssessssessisessesssesessssen 2,134,420
09256B  AD 9 | BLACKSTONE HOLDINGS FINA 08/11/2016........ J.P. MORGAN........... 2,223,080 | .oveveeeierereeeneeeeenenn 2,000,000
133131 AT 9 | CAMDEN PROPERTY TRUST............ 06/17/2016........ J.P. MORGAN........... 173,741 175,000
23311V AC 1 |DCP MIDSTREAM OPERATING 04/27/2016........ VARIOUS ...t 999,307 ...1,000,000
29366A  AA 2 [ELL2011-A AT e 03/04/2016........ WELLS FARGO SECURITIES LLC 179,441 | oo 1,775,007
345838  AA 4 |FOREST LABORATORIES LLC 05/19/2016........ VARIOUS ...ttt 5,480,642 ..5,000,000 | ..o 109,889
478366 BA 4 | JOHNSON CONTROLS INC 04/26/2016........ BARCLAYS AMERICAN.........ooteiiieiiintienineieeiesiesse st sseneenes 448,134 450,000 6,797
478375  AF 5 | JOHNSON CONTROLS INTL PL....cuuiiriiriieirsrieierisississisissssesssieenes 12/08/2016........ EXCHANGE........cooiieiiciicnss s 1,021,175 | e 1,025,000 747
52107Q  AG 0 |LAZARD GROUP LLC......cooiiiiieiiiiieiiiciseieieissiesssis st sesesssssssenissssnens. | svssseserinninns 10/12/2016........ VARIOUS ..ot 4,039,070 ...17,708
74251V AH 5 | PRINCIPAL FINANCIAL GROU.......c.ovmiiiiriiieintieeniissiesievsissneenes 04/26/2016........ GOLDMAN SACHS................. 1,263,729 .. 17,679
756109 AN 4 |REALTY INCOME CORP........cccovvumiiirinriiiririrsrineriessiesiesisesesssisniens 04/26/2016........ VARIOUS ...ttt 3,563,203 | ..o 3,610,000 3,585
064149  C8 8 |BANK OF NOVA SCOTIA A 07/29/2016........ BROWNSTONE INVESTMENT GROUP LLC 228,856 210,000 408
001624  AA 3 |ALM 2016-19AD D 05/10/2016........ CITIGROUP GLOBAL MARKETS........curimiiiriierisisiesssisssessse st ssesssssessessssssesssssessans 1,948,320 ...2,000,000
001626  AE 0 |ALM 2016-19AB...........c...... D 05/10/2016........ CITIGROUP GLOBAL MARKETS.........cceiiirreiiierinrieiesissiseseese et essssssssesseneenses 2,500,000 | .o 2,500,000
14312E AE 3 | COMS 2012-3A BR......oueoiiciicee e D 08/18/2016........ CITIGROUP GLOBAL MARKETS.........cooviiiiiiiiiiiiinsississisisssssiisisssssssssssssissiians 2,500,000 ...2,500,000
76720A AM 8 [RIO TINTO FIN USAPLC..... D 05/12/2016........ J.P. MORGAN........... 970,647 975,000
91911T AM 5 |VALE OVERSEAS LIMITED............. D 06/17/2016........ CITIGROUP GLOBAL MARKETS........cotiuiieiiierissintiesissisesisie s ssenisesessaes 277,299 | oo 275,000
BCC20W 6T 6 |AABS 2013-1 A i D 09/23/2016........ CREDIT AGRICOLE CIB 3,052,800 ...3,000,000
3899999. Total - Bonds - Industrial and Miscellaneous.. 42,584,564 41,760,007
8399997. Total - BONAS = PaMt 3. ..o 55,628,625 54,363,156
8399998. Total - Bonds - Summary Item from Part 5... 41,117,598 .40,050,000
8399999. Total - Bond 96,746,223 94,413,156
Common Stocks - Industrial and Miscell
Y1456Z 15 1 |CHINA TAIPING INSURANCE HOLD B 04/28/2016.. DIRECT. 2,054,720 XXX
Y3990B 11 2 |IND & COMM BK OF CHINA-H . B 04/28/2016. DIRECT. ...1,806,791 XXX
Y14904 11 7 | CHINA MERCHANTS SECURITIES-H......coviiiiiiiciniireiesceseceines B 09/30/2016. DIRECT. ...5,049,367 XXX
G6847M 10 8 | OURGAME INTERNATIONAL HOLDIN B 06/08/2016.. DIRECT. 2,147,000.000 ,083,844 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous 9,994,722 XX | 0
9799997. Total - Common Stocks - Part 3.............c.ccceeeierernnenns 9,994,722 XXX ] 0
9799998. Total - Common Stocks - Summary Item from Part 5........cccooviiininiisinsnininns 29,934,961 XXX
9799999, TOtAl - COMMON SEOCKS. ...t eteiiti ettt E e L6 eHEeE b0 E o E eS80ttt 39,929,683 XXX 0
9899999. Total - Preferred and Common Stocks........ 39,929,683 XXX ] 0
9999999. Total - Bonds, Preferred and Common Stocks ...136,675,906 XXX s 710,098
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

vi3

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
38373M  5G 1 | GNR2009-7 C.....cccoevvvimrrriririreriereeieserieeeeieeens .. [12/01/2016. | MBS PAYMENT........ooiirvinrriimiriinniiiens | cevvienseiseseienniines | ceveeeees 105,932 | .......... 105,932 | .......... 110,434 | oo 106,217 | ....... (285) (285) | coveoeveeerriies | v 105,932 07/16/2043.
38373M 5U 0 |GNR2009-5B .| 01/01/2016. | MBS PAYMENT 26,216 ...26,216 ..25792 | ... 26,092 |...... 124 124 | oo | e 26,216 08/16/2049.
38374B LQ 4 |GNR 2003-60 MA..........coomvvemmrriimrriineriereieesnnenns .. | 12/01/2016. | MBS PAYMENT 8,267 | ... ..8,267 ....7,989 8,225 | ... 42 42 8,267 07/16/2033.
38374K DC 4 |GNR2004-104 GA.......ccoovvviiimirverieriniisniisnis .. [12/01/2016. | MBS PAYMENT........ooorvirrriinnrinnniinns | cevvinessinsssinsssies | cevveoeeend 63,854 | ............ 63,854 | ..oooovnac 61,858 | ... 63,598 |....... 256 231 ORI IR 63,854 11/20/2034.
383788 RE 1 |GNR 2012-35C. .. | 11/08/2016. | JEFFERIES & CO.......coocoiinmiiiismiiinniiinns | covvissniisssiissssieinns | coveans 2,014,827 | ....... 2,000,000 | ....... 2,025,625 .2,017,059 .(2,232) (V272 [ [ 2,014,827 11/16/2052.
0599999. Total - BONAS = U.S. GOVEIMMENL.........oueeieeieie i eiess s | criena 2,219,096 | ....... 2,204,269 | ....... 2,231,698 2,221,191 0 (2,095) 0 [ o 2,219,096 XXX
Bonds - All Other Government
71645W AU 5 |PETROBRAS GLOBAL FINANCE...........ccccoocuennue | D ‘ 06/03/2016. | TENDER OFFER..........cocoooviinniiiinninnnns | e | v 705250 | .......... 700,000 | .......... 695,933 | ... 659,750 | ........39,294 364 39,658 | i | e 699,408 | ..o | e 5842 | ..ccco..... 5842 | ... 20,213 | 02/06/2017.
1099999. Total - BONS - All Other GOVEIMIMENL...........uiieiieeiiiesiesis e sesis i eeeiess s eess sttt | nnniiaas 705,250 | .......... 700,000 | .......... 695,933 | ..o 659,750 | ........ 39,294 364 0 39,658 0 | i 699,408 |......ccc.o.... 0 | 5842 | oo, 5842 | ... 20,213 XXX
Bonds - U.S. States, Territories and P ions
13063C QT 0 |CALIFORNIA ST .. [12/13/2016. [ MERRILL LYNCH.......cooveiriiiiriiiiiriiieiis | cevvieneeiiensiiieniiiins | oo 3,730,167 | ....... 3,150,000 | ....... 3,827,660 | ........... 3,780,025 | ..o | e (58,741) | oo [ s (58,741) | oo | e 3,721,284 | .o | 108,883 | ....8,883 | ... 202,125 | 03/01/2026.
373383 5B 0 |GEORGIAST .1 12/13/2016. | CONVERSION.........covriiirnrieiinieierinnins | seereriverisessniennninns | cvveees 1,773,100 | ....... 1,750,000 | ....... 1,950,725 AT81376 | s | e (23,741) .(23,741) | .. B [ 1,757,636 | .ccvvvevvvren | 15,464 | ... 15,464 | ... 105,000 | 04/01/2019.
644682 XT 8 |NEW HAMPSHIRE ST.... .. [ 11/07/2016. | CONVERSION.........coirviirriiemiirereiienees | cevvereeesisnssisnniiins | cevona 2,036,188 | ....... 2,000,000 | ....... 2,239,280 2,058,687 | ... | e (22,499) ceerenn(22,499) | . 2,036,188 | ...oooucveierens | woererereirenns | o0 | s 118,333 | 03/01/2019.
658256 WW 8 |NORTH CAROLINAST... .| 06/01/2016. | CALLED BY ISSUER at 100.000........cccc. | coorrreverirmrinciiiniiens | s 1,500,000 | ....... 1,500,000 | ....... 1,656,630 .1,508,904 .(8,904) (8,904) 1,500,000 | ..o | e | e | s 37,500 |06/01/2018.
882721 NR 0 [TEXASST... 03/04/2016. | CONVERSION .......1,062,106 | .......1,050,000 | ....... 1,139,114 .1,064,024 . .(1,918) (1,918) . .1,062,106 . 2,313 | 04/01/2023.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS.............riueuiiiiiins  coveiiieaiissssiess e sesess s s s s sssssssssnnes | s 10,101,561 | ...... 9,450,000 | ..... 10,813,409 | ........10,193,016 | ......occ...0 | Loece (115,803) | ... 0 [ (115,803) | ...voocrrennan 0 [ 10,077,214 | ..o 0 | 24,347 | 24,347 | ... 485,271 XXX
Bonds - U.S. Political Subdivisions of States
RBC CAPITAL MARKETS SECURITIES -
005482 2P 8 | ADAMS & ARAPAHOE CNTYS CO JTS.... .1 12113/2016. | US e | e 2,297,860 | ....... 2,000,000 | ....... 2,477,540 232171 | e | e (40,953) | e 2,280,218 | .o | e 17,642 | 17,642 e 103,333 | 12/01/2025.
005518 SB 2 |ADAMS & WELD CNTYS CO SCH DIST.... ...| .. [ 12/01/2016. | CALLED BY ISSUER at 100.000.............. . I 2,445,000 | ....... 2,445,000 | ....... 2,643,632 | ...........2,466,765 | ... [ I (21,765) I [ 2,445,000 | ..o | e | 0 | 122,250 | 12/01/2023.
041826 K8 0 |ARLINGTON TX INDEP SCHDIST.......cccoovmmrvernae .. | 02/16/2016. | CALLED BY ISSUER at 100.000 920,000 920,000 | .......... 933,896 | ...ovcrennns 921,050 | ..o | e (1,050) 02/15/2020.
041826 L8 9 |ARLINGTON TX INDEP SCH DIST. .. | 08/31/2016. | CALLED BY ISSUER at 100.000 80,000 | ............80,000 | ............ 81,208 | ... 80,001 |....... (91) 02/15/2020.
059189 RJ 1 |BALTIMORE MD .. [ 12/13/2016. | J.P. MORGAN 931,696 | ..........800,000 | ....... 1,020,520 | .............. 958,338 |....... (20,965) 10/15/2022.
073900 SP 8 |BEAUFORT CNTY SC SCH DIST. .. 1 03/04/2016. | CONVERSION.........coovviiirnrieiinieierinnins | seerenrserisesssiennninne | crveees 1,613,113 | .......1,585,000 | ....... 1,811,401 1,617,953 03/01/2017.
116421 ZA 9 |BROWNSVILLE TX INDEP SCH DIST.... .. 1 02/16/2016. | CALLED BY ISSUER at 100.000.............. | covverrvrermmriieniirins | cov 1,315,000 | ....... 1,315,000 | ....... 1,411,994 02/15/2023.
132375 LD 6 |CAMBRIDGE MN INDEP SCH DIST #9.. .. | 04/01/2016. | MATURITY .....ccoomiiiiniinniiciiieniiniiniies | oo | oo 565,000 | .......... 565,000 | ......... 624,506 04/01/2016.
167505 AD 8 |CHICAGO IL BRD OF EDU. .. [ 12/21/2016. | CONVERSION .......1,001,600 | .......1,000,000 | ....... 1,080,320 , . 12/01/2020.
181059 FU 5 |CLARKCNTY NV SCHDIST.. .. [12/13/2016. | CONVERSION.........cooorvirrrieniireriiienees | cevvirenesissseieesiiins | cevena 2,551,275 | ....... 2,500,000 | ....... 2,738,600 2,515,043 | ..o | 136,232 | 36,232 | ..... 124,306 | 06/15/2019.
249164 UM 7 |DENVERCITY & CNTY CO. .. 1 06/17/2016. | CONVERSION..........coovvuiirmrieiiniiieinnins | veereriserismsssinennnines | erveees 1,018,096 | ....... 1,000,000 | ....... 1,075,830 | ... 1,021,829 | oo [ reeeenn(3733) | e | erreeneeenn(3,733) | s | e 1,018,096 | s | e | s 0 [ 43,889 | 08/01/2025.
250325 RV 1 |DESCHUTES CNTY OR ADMIN SCH DI.... .. | 08/03/2016. | PIPER JAFFREY & CO.. B ST IOV 588,667 | .......... 525,000 | .......... 617,006 | .............584,023 | ...ccooocvvvviians | ereeen(10,082) | oo [ eviieend(10,082) | oo | e D73,960 | v | 0 14,706 | 14,706 | e 16,990 | 06/15/2019.
258885 WB 4 |DOUGLAS CNTY CO SCH DIST #RE-1.. .| 12/15/2016. | MATURITY ....ocovviirinirvcieninniniicnnis | vevienissiiessissiiens | v 2,000,000 2,000,000 | ....... 2,120,400 | ..........2,016,504 | ....cccoovvrrvins | worerns(16,504) | oo | e (16,504) | i | 100000000:2,000,000 | oo | e | evvverieeinnnn0 [ e 100,000 | 12/15/2016.
269696 DV 9 |EAGLE MOUNTAIN & SAGINAW TX IN.. .. | 11/30/2016. | FIRST SOUTHWEST... ..825,000 .991,700 . 3,281 | 08/15/2022.
346604 HH 7 |FORSYTH CNTY GA SCH DIST. .. [ 12/13/2016. | JEFFERIES & CO.......ccoooooovvrvirariirariis 2,000,000 | ....... 2,351,600 | ... 2,269,876 | oo | e (33,110) 2,236,766 136,667 | 02/01/2023.
366119 SV 8 |GARLAND TX .1 1213/2016. | CONVERSION.........covririrmrieiinieiernnins | seereninerisesnniennnnnee | evveees 1,813,662 | ....... 1,800,000 | ....... 2,013,714 (25,541) 1,804,693 119,500 | 02/15/2019.
414004 5E 7 |HARRISCNTY TX.. .. [12/13/2016. | CONVERSION.........cirvirriireiieriiienens | cevveeeesisssiesnnienns | coves 1,655,475 | ...... 1,500,000 | ....... 1,721,775 | 01,682,305 | s | v (19,807) 1,562,498 10/01/2019.
414005 QQ 4 |HARRISCNTY TX .| 12/13/2016. | JEFFERIES & CO. 1,749,300 | ....... 1,500,000 | ....... 1,915,605 | ..........1,794,243 | oo | e (39,190) 1,755,054 10/01/2024.
495080 SM 6 |KING CNTY WA SCH DIST #403 REN .. | 09/08/2016. | RAYMOND JAMES... 2,414,340 | .......2,000,000 | ....... 2,543,700 . 39,569) | . 2,342,597 12/01/2022.
513174 RC 8 |LAMAR TX CONSOL INDEP SCH DIST. ...| . [ 12/13/2016. | JEFFERIES & CO 1,269,962 | ....... 1,110,000 | ....... 1,389,587 | ........... 1,296,788 | oooooivcciins | e (27,476) 73,692 |02/15/2022.
517840 3D 4 |LASVEGAS VLY NVWTRDIST.....ccovvvrrmrriirnnnne .. 1 09/15/2016. | BARCLAYS AMERICAN............. 2,824,231 | ... 2,410,000 | ....... 3,004,909 | .........2,799,534 | ...cooiiinivris | e (49,355) [ ..ovvererrverinns | eerereens(d9,355) | oo | v 2,750,180 96,400 | 06/01/2022.
549187 7B 2 |LUBBOCK TX .. [ 03/04/2016. | CONVERSION.........coorviirriiemiiinriiirenees | cevveeeeeiseseisnniiins | cevee 1,012,087 | ...... 1,000,000 | ....... 1,099,620 | .......... 1,014,271 | oo | e (2,184) [ oo [ e (2,184) | i | v 1,012,087 | oo [ e | e 0 ... 27,639 |02/15/2020.
592112 LW 4 |MET GOVT NASHVILLE & DAVIDSONC.............. .. 112/13/2016. | RAYMOND JAMES..........oovvvrriinriiirennns | cevvieeeeisnsiinnniiins | ceven 4,121,810 | ....... 3,500,000 | ....... 4,466,805 | .......... 4,219,662 | ....ooccoovriiniins | oo (85,261) | ..ecvvevrriiens | eereerrene(85,261) | i | s 4,134,401 | .o | (12,591) | e (12,591) | .....253,750 | 07/01/2023.
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64966) MQ 6 [NEW YORKNY....occooovvimriiinniiinnicneiesnienninns .. | 08/03/2016. | BARCLAYS AMERICAN.........ccoooiirriiiinnns | o | e 562,375 | ......... 500,000 | .......... 585,655 | ......c.....555,277 | oo [ s (9,049) N I 16,148 | ......... 16,148 | ....... 25,486 | 08/01/2019.
655867 NH 8 |NORFOLKVA .. | 11/16/2016. | JEFFERIES & CO coerereene | e | e 2,953,907 | ....... 2,560,000 | ....... 3,199,539 | ...c.....3,010,115 | i | e (66,636) I [ 10,428 | ........ 10,428 | ..... 145,778 | 10/01/2021.
660266 FS 1 |NORTH KANSAS CITY MO SCH DIST .. | 10/04/2016. | EXCHANGE...........ccooomiriiiiiiinicniines | oo | e 753,048 | .......... 750,000 | .......... 771,109 | oo 758,586 | oo [ s (5,539) [ cvoovrvererrirns [ eerrirerncee(5,539) oo | vvrrriinennn 753,048 | i | e | v | 40,938 |03/01/2021.
718814 XT 8 |PHOENIXAZ v |-+ [ 12/13/2016. | CONVERSION.........ooirviiriiirriieniiienens | cevveseesissnsisensiins | ceven 2,018,865 | ....... 1,975,000 | ....... 2,191,223 | ........... [ I (24,746) | ..o [ e (RA746) | | 1,989,700 | s | 10..29,165 | L.......29,165 | ..... 143,188 | 07/01/2021.
720362 BQ 4 |PIERCE CNTY WA FIRE PROT DIST......c.oconvvvenn. .. [ 10/04/2016. | D.A. DAVIDSON & CO......crvrrvirmrrirrrrins | cevvimerrinensiseniiies | eeveneens 491,645 | ......... 475,000 | .......... 531,416 | oo 502,446 | ...ovvvvririnis | e (10,802) | .oovvevevrerens [ wereerrens(10,802) | v | evrrireneenid91,845 | s [ | evvivieiinenn0 [ 15,992 | 12/01/2017.
746673 WE 8 |PUTNAMCNTY TN .. [12/13/2016. | CONVERSION..........covrviinriiinniiisniiiinins | crvvienniisnsiisnniiins | covena 2,020,120 | ....... 2,000,000 | ....... 2,162,820 2,025,455 | ..o | s (19,248) | ..o [ eieeeenn(19,248) | i | 2000000002,008,207 | oo | 213,913 | 13,913 | 120,000 | 04/01/2020.
76222R GV 8 |RHODE ISLAND ST & PROVIDENCE P. .. [12/13/2016. | MIZUHO SECURITIES..........ccooriirmmiririnns | covvimmniiieeneiieeniiiins | cevieeees 135,007 | ..cceeee. 120,000 | .......... 140,018 L3272 | | (2,134) [ oo [ (2,134) [ | 129,138 || 105,869 | ...5,869 | i 7,200 | 10/01/2020.
798360 ET 6 |SANJUAN CNTY NM JNR CLG DIST .. | 03/04/2016. | CONVERSION........ccoovrimiiiiriiriineiienins | cverierisseississiiens | oo 1,210,479 | ....... 1,200,000 | ....... 1,300,848 1,212,368 | e | s (1,889) | oo [ ervrerrirend(1,889) [ oo | e 1,210,479 | i v | v | s 33,167 | 08/15/2020.
800732 JL 4 |SANGAMON CNTY IL CMNTY UNIT SC.... <] | 12/20/2016. | STIFEL NICOLAUS & CO.......coooerrriirnies | e | cvveees 1,115,370 | ....... 1,000,000 | ....... 1,193,220 AATA459 | i | (22,539) | ..o [ ereeeene(22,539) | i | e 1,151,919 |.... o] (36,549) | .......(36,549) | ....... 90,000 |01/01/2023.
806347 KS 8 |SCHAUMBURG IL.....civveririeriicerieeerieeiees .. [ 11/18/2016. | WILLIAM BLAIR AND COMPANY........coce. | covvermmrirmmniineniines | eeverenes 327,997 | oo 300,000 | ..o 351,741 | 332,604 | oo [ s (4,807) [ cooovvveverrrns [ errrrrennces($,807) [ e | s 327,997 | v [ e | e 0. 11,567 | 12/01/2021.
820642 LD 6 [SHAWNEE CNTY KS UNIF SCH DIST . 112/13/2016. | CONVERSION........ooooiriiinniiiiniissniinnns | conrnvesssiesssiesssniens | coneees 2,175,512 | ....... 2,045,000 | ....... 2,193,794 | .........2,088,376 | ....occoooivunn | connnen. (14,919) ) I 2,073,457 N 102,055 | ....... 102,055 | ..... 131,221 | 09/01/2023.
2499999. Total - Bonds - U.S. Political SubdiviSions Of SEALES. ..o i | e 51,239,104 | ..... 47,305,000 | ..... 54,757,251 | .........51,388,563 | ..............0 | oo, (679,821) | ..oovovevnnc0 [ (679,821) | o0 | i 50,708,745 0 ... 530,358 | ....... 530,358 | ..2,514,767 XXX
Bonds - U.S. Special Revenue and Special A t
010257 HX 4 |ALABAMA ST DRINKING WTR FIN AU................ .. | 08/03/2016. | JANNEY MONTGOMERY SCOTT......ccccc. | covvermmvimrmriinniiinns | cevernes 274,946 | .......... 225,000 | .......... 278,080 | ..o 271,940 | oo [ s (4,081) [ oo [ eervirence(4,081) | e | 267,879 | v | e 7,067 | 7,067 | 11,031 | 08/15/2022.
040654 VF 9 |ARIZONA ST TRANSPRTN BRD HIGHW... .. | 12/13/2016. | J.P. MORGAN 924,400 | ......... 800,000 | ....... 1,006,720 | ............. 046,654 | ...cocoovvvvvracs | e (20,285) | ..o | eerieenen(20,285) | i | e 926,369 | i | e (1,969) | i (1,969) | 58,000 |07/01/2023.
040654 VG 7 |ARIZONA ST TRANSPRTN BRD HIGHW. .. | 03/04/2016. | JEFFERIES & CO v 1,511,278 ..1,300,000 | e 1,604,057 . .(5,455) ......43,875 | 07/01/2024.
057849 FZ 9 |BALDWIN CNTY AL BRD OF EDU .. [12/13/2016. | CONVERSION.........cirriirriirriinreiienees | eevviesesinsssiseniinns | cevena 2,044,520 | ...... 2,000,000 | ....... 2,163,140 | ..........2,030,293 | ..cooovvrrirnrins | e (18,987) | ..ecvveoevriiens [ ereereena(18,987) | i | 002,011,305 | s | 10.33,215 | 1..33,215 | 145,000 | 07/01/2019.
058508 BK 7 |BALLIN ST UNIV UNIV REVENUE .1 12/13/2016. | CONVERSION.........covririrnrieiinieierinnins | seereninerisessniennninns | cvveees 1,033,340 | ....... 1,000,000 | ....... 1,094,900 | .ooooeern 1,022,112 | e | e (10,298) B [ 1,011,813 | s 21,527 | ......21,527 | ... 72,500 | 07/01/2021.
13066Y MY 2 |CALIFORNIA ST DEPT OF WTR RESO. .. [12/13/2016. | CONVERSION.........ooirviiirriiemiiiiereiirenees | cevvieeeeisnsiisnseinns | cevena 2,104,620 | ....... 2,000,000 | ....... 2,105,120 | ..........2,028,561 | ...covooiriiiacins | e (11,287) 2,017,274 Y 87,346 | ........87,346 | ... 111,667 | 05/01/2021.
15504R FE 4 |CENTRL PUGET SOUND WA REGL TRA.. .. [12/13/2016. | BARCLAYS AMERICAN........ccovvemrrrirnnins | cevrimmnrinessinnniiies | cvvenas 2,363,980 | ....... 2,000,000 | ....... 2,501,760 | .........2,349,221 | .ccoovivviiiis | s (45,439) 2,303,781 B 60,199 | ........60,199 | ..... 111,667 | 11/01/2023.
160069 PL 8 |CHARLESTON CNTY SC... .. | 10/04/2016. | CONVERSION 2,028,470 ,000,000 ..2,222,940 19,430) 2,028,470 11/01/2020.
167736 ZF 7 |CHICAGO IL WTR REVENUE. .. [12/13/2016. | SIEBERT CISNEROS SHANK & CO. LLC| ....cccoovvemmrrimmrrirans | cevirees 537,945 | .......... 500,000 | .......... 596,100 | ...occce 565,972 | oo | s (8,423) . ....557,548 11/01/2025.
196632 PD 9 |COLORADO SPRINGS CO UTILITIESR .. [12/13/2016. [ MERRILL LYNCH.......cooooiiriinniiinriiinnis | o | oo 3,225,585 | ....... 2,750,000 | ....... 3,426,995 | .........3,211,845 | .o | (59,527) | ..ovvvvvviiens [ ereeereena(59,527) | i | v 3,152,319 11/15/2024.
207758 DA 8 |CONNECTICUT ST SPL TAX OBLIGR .1 07/01/2016. | CALLED BY ISSUER at 100.000.............. | covverrerermmeririrnirins | cov 1,000,000 | ....... 1,000,000 | ....... 1,080,390 | ..........1,004,658 | ....ooovvvieriins | e (4,658) [ ...oovveeerries [ eervirenecs(4,658) | oo | e 1,000,000 | ..o [ oo | e 0. 50,000 |07/01/2020.
250119 CC 6 |DESMOINES IAMET WSTWTR RECLA.... .. | 03/04/2016. | CONVERSION.........cooevimiiiiriirinniiinnins | vevirerisniensissiiens | oo 1,277,928 | ....... 1,275,000 | ....... 1,371,161 | ........... 1,280,048 | ..ocoovocrivians | e (2,120) | oo [ evveieeend(2,120) [ o | e 1,277,928 | ..o | e | evvnriiniiennnnl0 | s 16,469 | 06/01/2023.
25477G KV 6 |DIST OF COLUMBIA INCOME TAX SE.. .. | 12/13/2016. | JEFFERIES & CO 002,319,240 | .......2,000,000 | ....... 2,562,660 12/01/2025.
31292L 5D 3 |FG C04444 o [12/13/2016. | VARIOUS.........ovrvierriiriiereiieneiisneiins | cevveenssissssiessiinns | ceves 1,566,158 | ....... 1,575,827 | ....... 1,644,277 01/01/2043.
31294K RE 7 |FGE01385 .. [ 12/01/2016. | MBS PAYMENT 20,948 06/01/2018.
31294K ZT 5 |FGE01654 .. [12/01/2016. | MBS PAYMENT..........ooiriiriiireriinniiiens | ceevieneiisesiinsseiins | ceveineeees 17,368 1 1 06/01/2019.
312962 6K 4 |FGB10874 ..112/01/2016. | MBS PAYMENT 23,168 19 19 11/01/2018.
312962 WC 3 |FGB10643 .. [ 12/01/2016. | MBS PAYMENT 24,547 (48) (48) 11/01/2018.
312964 BW 4 [FGB12685........coocieecericeeeceiere e .. [ 12/01/2016. | MBS PAYMENT 51,085 (56) (56) 02/01/2019.
312964 UH 0 |FGB12384 .. [ 12/01/2016. | MBS PAYMENT 30,503 (38) (38) 02/01/2019.
312968 5L 0 |FGB16251 .. [12/01/2016. | MBS PAYMENT..........ovirviimeiinriinniiiens | cevvieneiisnsiisnniiins | ceveiieeens 45,897 (69) (69) 07/01/2019.
31297TH YK 9 [FGA29714 .| 12101/2016. [ VARIOUS........oooerrrrieieieeesisinniniens | seererssssesssessnsnsssnns | covsesenenes 41,394 32 32 01/01/2030.
31297U Y8 7 |FGA38835 .. | 12/01/2016. | MBS PAYMENT 25,414 35 35 05/01/2035.
31371K 2R 1 [FN254684.......vcceeceeceeeereesnni .. [12/01/2016. [ MBS PAYMENT.........oovirvimiiinrinnniiiens | cevvieeeiisessisssiinns | ceveioeeees 19,818 (23) (23) 03/01/2018.
31371K YA 7 |FN 254631 .. [12/01/2016. [ MBS PAYMENT.........ooirviimiiiniiinniiinns | cevvisnsiisnniissniinns | cevveennes 18,952 (23) (23) 02/01/2018.
31376K B3 9 |FN 357458 .. [ 12/01/2016. | MBS PAYMENT 8,168 | ..cccocccee8,168 | 8,205 | 8,168 | i [ s 0 11/01/2018.
31385X GU 5 |FN 555611 ..|12/01/2016. | MBS PAYMENT TAST | oo TAST | e 1189 [ e TUIBT [ s | e 0 07/01/2018.
31390V K3 7 |FN 657414 woo| - [ 12101/2016. [ MBS PAYMENT..........ooiriinmiinriiinniiiens | cevvieneiieeneissesinns | ceveiienees 19,453 (52) (52) 11/01/2017.
3139TH  2X 1 [FNBB7790. .o .. 1 12/01/2016. | MBS PAYMENT 9,527 (13) (13) 02/01/2018.
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31391 BW 3 |FNBB136T ... .1 12/01/2016. | MBS PAYMENT ......cccooooirviimniinniiinnniins | oo | i 14,096 | .........14,09 | ..........14,352 | ... 14,119 | ... (23) (23) 03/01/2018.
31393E B3 2 |FNR2003-94 CE .. [ 12/01/2016. | MBS PAYMENT 8,058 8,077 | ...... (18) (18) 10/25/2033.
31394C CH 3 |FNR2005-3HC .. [ 12/01/2016. | MBS PAYMENT 89,372 89,020 |....... 352 352 01/25/2035.
31395P EM 0 |FHR 2952 PA .. | 12/01/2016. | MBS PAYMENT 39,617 39,477 |....... 140 140 . 02/15/2035.
31400) GV 5 [FNBBBB12. ... .1 12/01/2016. | MBS PAYMENT ......covomriinrinnnrieriins | rveevinessisessineniins | i 16,173 | oo 16,173 | 16,448 | 16,191 | ....... (18) (1) 1 [OOSR 16,173 02/01/2018.
31400P BE 4 |FN 693137 .. [ 12/01/2016. | MBS PAYMENT 26,690 26,724 | ... (34) (B4) | oo | e 26,690 03/01/2018.
31401B P5 8 |FN 703444 .. [ 12/01/2016. | MBS PAYMENT 5,948 5961 | ...... (13) (13) 5,948 05/01/2018.
31401L E6 6 |FN 711257 .| 12/01/2016. [ MBS PAYMENT ....c.oovvviierinireneninsinnirnnes | veererississisensnsrssnnns | conreenenns 13,272 | oo 13,272 | 1 13347 | e 13,272 | oo | e 0 07/01/2018.
31401M CE 9 |FN 712069 .. [ 12/01/2016. | MBS PAYMENT 56,610 56,602 |....... 8 8 07/01/2018.
314020 2C 0 [FN 730771 oo .| 12/01/2016. | MBS PAYMENT 24,638 24,667 |...... (29) (29) 08/01/2018.
31402Q 4B 4 |FN 735318 .. | 12/01/2016. | MBS PAYMENT 33,472 33411 ... 62 62 11/01/2019.
31402R LY 3 [FN 735743 .. [ 12/01/2016. | MBS PAYMENT 56,334 56,234 |....... 99 99 08/01/2020.
31404D ED 6 |FN 765232 .| 12/01/2016. [ MBS PAYMENT .....oovvvrireririenenininnirnnes | ceeerississiensnerssnnns | convvenenns 16,895 | ............16,895 | ... 17,021 | e 16,903 | oo | e (8) (8) 02/01/2019.
31404S TP 0 |FN 777358 .. [ 12/01/2016. | MBS PAYMENT 21,064 | .......... 21,028 |....... 36 36 05/01/2019.
314058 HL 1 |FN797735. .. [ 12/01/2016. | MBS PAYMENT B5417 | oo 55,417 | oo 56,298 55,502 |....... (85) (85) 02/01/2020.
31417C MW 2 |FNAB5772.. .. | 12/01/2016. | MBS PAYMENT 1,199,313 | ......1,199,313 | ... 1,260,309 ) (5,378) 08/01/2027.
31417E CK 5 |FNAB7273.. o [12/13/2016. | VARIOUS.........oirvirriirriiereiereinneiins | cevvienesissssisssiinns | ceven 5,491,459 | ....... 5,524,407 | ....... 5,766,963 ) (24,532) 12/01/2042.
31417E VQ 1 |FN AB7822.. .. | 12/01/2016. | MBS PAYMENT .......vvviiinrinerininiinrinnies | vevienisneississiiiens | cvviee 1,039,325 | ....... 1,039,325 | ....... 1,076,838 ) (<1201 | OIS IOV 1,039,325 02/01/2028.
31417F NN 4 |FN AB8496.. .. | 11/10/2016. | VARIOUS 5,081,524 | ....... 4,966,553 | ....... 5,147,367 ) (29,556) | ...cveooveeriis | e 5,081,524 | ..o v | 0 | 100,407 | 02/01/2028.
31418A  PX 0 |FN MA1337 o [12/13/2016. [ VARIOUS........covirviririririineriinseiinssiins | cevvissesissssinnsiins | ceven 3,041,369 | ....... 3,022,879 | ....... 3,132,931 ) TR IO (17,403) | oo 13,092,437 6,981 | 02/01/2028.
31419A K2 2 |FNAE0312.. .. [ 12/01/2016. | MBS PAYMENT ) (234) 1,655 | 09/01/2040.
31419G XX 7 |FN AE6093.. .| 12/01/2016. | VARIOUS ) (550) 1,631 | 10/01/2025.

RBC CAPITAL MARKETS SECURITIES -

360066 NE 0 |FULTON CNTY GAWTR & SWRREVEN............. .. 1 09/08/2016. | US 3,282,690 | ....... 3,000,000 | ....... 3,617,370 | ...........3,335,697 | ..oovvoriiracins | e (77,302) | .oovvevvveens | ereerneene(TT,802) | i | s 3,258,395 01/01/2019.
387874 WD 8 | GRANT CNTY WA PUBLIC UTILITY D... .1 12/13/2016. [ MERRILL LYNCH.......cvvviirervrirrirniieiinis | e | crveees 3,367,950 | ....... 3,000,000 | ....... 3,768,240 | ..........3,488,247 | ..o | e (89,815) ] 3,398,432 01/01/2022.
45506D DJ 1 |INDIANA ST FIN AUTH REVENUE .. [12/13/2016. | JEFFERIES & CO.......cccoovoirrireriireneiinns | cevviseeiseniiseniiins | cove 1,260,189 | ....... 1,160,000 | ....... 1,357,8% | ..........1,302,691 | .cooocovvviiiiins | e (17,926) I [ 1,284,765 02/01/2026.
455280 JG 7 |INDIANAPOLIS IN LOCAL PUBLIC | .| 08/03/2016. | MESIROW FINANCIAL INC 385,39 | .......... 350,000 | .......... 407,124 ....377,007 01/01/2019.
468473 CW 1 |JACKSON MS WTR & SWR SYS REVE .. | 03/23/2016. | CONVERSION 750,000 ..750,000 819,473 750,000 . 09/01/2017.
469359 DS 9 |JACKSONVILLE FL CAPITAL IMPTR .. [12/13/2016. | J.P. MORGAN 1,403,508 | ....... 1,200,000 | ....... 1,528,008 415218 | e [ (11,710 | e (11,710) | 72,000 |10/01/2023.
485424 NE 1 |KANSAS ST DEPT OF TRANSPRTN HI .| 11/07/2016. | MERRILL LYNCH.......ovvviiriririicrerniiinis | vereriveriseneirennnnes | s 1,065,988 | ....... 1,000,000 | ....... 1,167,580 1,065,988 | .. | e | 0 | s 59,167 | 09/01/2020.
485429 CW 2 |KANSAS ST DEV FIN AUTH REVENUE .. | 08/03/2016. | CITIGROUP GLOBAL MARKETS............ 269,002 235,000 | .......... 286,893 ....260,073 . 8,929 | L 10,999 | 03/01/2022.
49151E XD 0 |KENTUCKY ST PROPERTY &BLDGSC... .1 12/13/2016. | CONVERSION.........cooerimiiiiriirinciiienins | verirenisniiessissiiens | v 2,179,320 | ....... 2,000,000 | ....... 2,252,860 2,070,569 108,751 | ....... 108,751 | ..... 120,000 | 10/01/2019.
544712 5H 1 |LOS ANGELES CNTY CA MET TRANSP .. [ 12/13/2016. | J.P. MORGAN 3,504,990 | .......3,000,000 | ....... 3,809,070 ceree(73,096 .3,543,875 ....(38,885) (38,885) | .....217,500 | 07/01/2023.
546398 TG 3 |LOUISIANA ST PUBLIC FACS AUTH .. [12/13/2016. | CONVERSION.........coiriirrrieriiiereiirenees | cevveeeeeieeseisessiiins | cevena 2,041,760 | ....... 2,000,000 | ....... 2,250,640 | .........2,047,562 | ....occoovviriiins | e (28,246 2,019,316 I [ 22,444 | ... 22,444 | ... 136,667 | 08/01/2019.
546475 MY 7 |LOUISIANA ST GAS & FUELS TAX R, ..112/13/2016. | CITIGROUP GLOBAL MARKETS........cco. | veererrerrvernrirernninne | cvvees 2,280,880 | ....... 2,000,000 | ....... 2,406,240 | .........2,271,050 | .cooovoirviriires | v (37,822 2,233,228 | ..o | e 47,652 | ... 47,652 | ... 111,667 | 05/01/2025.
546475 NQ 3 |LOUISIANA ST GAS & FUELS TAX R .. [ 12/13/2016. | WELLS FARGO SECURITIES LLC.. 1,141,960 | ...... 1,000,000 | ....... 1,238,530 | ........... 1,161,453 | oo | e (22,783) 1,138,670 3,290 3,290 55,833 | 05/01/2024.
546589 MS 8 |LOUISVILLE & JEFFERSON CNTY KY .1 12/13/2016. | CONVERSION.........ccoovrimiiiiriirinciiinnins | verirerisniiensissiiens | v 1,583,697 | ....... 1,525,000 | ....... 1,671,324 | ......... 1,556,924 | ..o | e (15,919) 1,541,005 05/15/2018.
574204 XN 8 |MARYLAND ST DEPT OF TRANSPRTNC.. .. [ 12/13/2016. | MERRILL LYNCH 3,114,320 | ......2,750,000 | ....... 3,340,123 . 70,017)|. 3,073,920 02/15/2024.
592481 DN 2 |MET SAINT LOUIS MO SWR DIST WS .. 106/28/2016. | RAYMOND JAMES..........oocovririmririennns | cevvireneviseseiensiiins | cevena 2,257,327 | ....... 2,000,000 | ....... 2,405,680 | ..........2,277,260 | ..ocvvvoeriirarins | e (19,933) . 2,257,327 05/01/2031.
59259N R5 4 |MET TRANSPRTN AUTH NY DEDICATE... ..112/13/2016. | WELLS FARGO SECURITIES LLC.....ccce. | vvererrerrvernrirersninns | cvvees 1,175,810 | ...... 1,000,000 | ....... 1,218,070 | .ooooee 1154877 | e | e (19,847) B [ 1,135,030 11/15/2026.
60534T GQ 2 |MISSISSIPPI ST DEV BANK SPL OB .. [12/13/2016. | RAYMOND JAMES..........ooooommireririrenens | cevvieneiiessiiieniiins | cevena 2,219,440 | ....... 2,000,000 | ....... 2,367,680 | ........2,250,702 | ..covvoeriirarins | e (37,048) . 2,213,654 | ..o | 105,786 | 5786 | 145,000 | 01/01/2027.
626207 ZH 0 |MUNIELEC AUTH OF GEORGIA.........c.couvvvernncee .1 11/16/2016. | SIEBERT CISNEROS SHANK & CO. LLC | .....covvvvevrrrrerrins | e 2,206,400 | ....... 2,000,000 | ....... 2,430,940 | ........2,256,602 | ... | s (58,156) | ..ecvvvvervirens | wereerrene(58,156) | i | v 2,198,446 | .....ccoovvovenns | e 7,954 | 7,954 | L 105,556 | 11/01/2019.
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644802 EA 4 |NEW HANOVER CNTY NC COPS .1 03/04/2016. | CONVERSION.........coooimviiriiiniiianiiinns | v | oo 1,016,504 | ...... 1,000,000 | ....... 1,110,480 1,018,369 | o | e (1,865) (1,865) | ..o | v 1,016,504 | ..o [ e | e 0 ... 25,417 |09/01/2017.
645918 U9 2 |NEW JERSEY ST ECON DEV AUTH RE.... .1 12/13/12016. |MERRILL LYNCH. ......oovvviiiiinriiiiniiins | e | e 3,243,870 | ....... 3,000,000 | ....... 3,697,830 B3.512,758 | e | eeeeend(63,067) | i [ (63,067) | ..o | v 3,449,691 | .....cccovvvennns | .(205,821) | ... (205,821) ] ..... 192,500 | 03/01/2023.
646136 E7 2 |NEW JERSEY ST TRANSPRTN TRUST. . 112/13/2016. | STIFEL NICOLAUS & CO......coovvvvirernnies [ v | v 2,173,360 | ....... 2,000,000 | ....... 2,441,400 2,296,371 | covrvererncren | eereenn(A9191) | s [ (49,191) | vevvericns | e 2,247,180 | .ovvvvrernrnee | wenn(73,820) | v (73,820) | ....... 99,444 | 06/15/2021.
64971M  S3 7 |NEW YORK CITY NY TRANSITIONAL... v+ [ 12/13/2016. | MERRILL LYNCH. .....ooivviiviiciiiciiins | e | v 2,028,860 | ...... 2,000,000 | ....... 2,000,000 | ...........2,000,000 (V1 OO I 2,000,000 ] 28,860 | ... 28,860 | ....... 85,380 |05/01/2017.
64986A L7 4 |NEW YORK ST ENVRNMNTL FACS COR............ .| 12/13/2016. | SIEBERT CISNEROS SHANK & CO. LLC| .....ccvovvvivrivirrcns | e 2,306,120 | ....... 2,000,000 | ....... 2,000,000 | ........... 2,000,000 0 [ oo [ s 2,000,000 | .coovrimrieni | e 306,120 | ....... 306,120 | ..... 104,198 | 06/15/2026.
65820Q DS 9 |NORTH CAROLINA ST INFRASTRUCTU............. .. [12/13/2016. | CONVERSION..........covrviinriiinniiisniiiinins | crvvienniisnsiisnniiins | covena 2,011,660 | ....... 2,000,000 | ....... 2,142,760 2,017,997 | v | oo (15,754) | s [, (15,754) | oo | v 2,002,243 B [ 9417 | . 9,417 | ..... 136,667 | 02/01/2023.
677632 ZU 8 |OHIO ST UNIV. .1 12/13/2016. | BARCLAYS AMERICAN.........cooovvmriiiins | e | e 1,316,036 | ....... 1,125,000 | ....... 1,439,831 1,357,307 (27,881) | oo | e 1,329,426 06/01/2023.
681793 7V 1 | OMAHA NE PUBLIC PWR DIST ELEC . 1 12/13/2016. | CITIGROUP GLOBAL MARKETS.......cccco. | crevvrenrirmriveiisinnins | vvee 1,154,040 | ...... 1,000,000 | ....... 1,211,980 1,143,855 | e | eeeeene(21,096) | s | e (21,096) | vvoeeverricins | s 1,122,759 02/01/2026.
68607H M4 5 |OREGON ST DEPT OF ADMIN SVCS C.... .1 12/13/2016. | CONVERSION.........ooomriiirieireiieneiiens | oerereeenniseseesnniens | e 1,086,071 | ....... 1,070,000 | ....... 1,151,909 | ...........1,083,332 (9,431) | oo | v 1,073,901 05/01/2018.
686507 FX 7 |ORLANDO FL UTILITIES COMMISSIO................. ..109/15/2016. | BB&T INVESTMENT SERVICES INC...... | ccovvvevivnirerivines | crves 1,185,380 | ....... 1,000,000 | ....... 1,249,740 | ........... 173,442 | oo | (20,640 | oo [ (20,640) | ..o | e 1,152,802 10/01/2021.
72130P  BW 5 |PIKE TWP IN MULTI-SCH BLDG COR... .| 10/04/2016. | PIPER JAFFREY & CO........cocovirviiiriiians | o | v 514,535 | ......... 485,000 | .......... 538,146 (6,553) 01/15/2020.
721876 SD 3 |PIMACNTY AZ SWR REVENUE .1 08/03/2016. | ZIEGLER.........oriverevireriicenieseiieeniins | oeeevieeenissessienniins | ceeeiins 173,631 | ..ccceeee. 150,000 | .......... 181,655 (2,654) 07/01/2020.
73358W AG 9 |PORT AUTH OF NEW YORK & NEW JE . 103/23/2016. | CITIGROUP GLOBAL MARKETS.......cccoo | covvrvivivirniirerinnneins | v 600,000 | .......... 600,000 | .......... 600,000 | .............600,000 | ..ovoreiiiinins | e 0 ....600,000 12/01/2019.
736742 RN 9 |PORTLAND OR SWR SYS REVENUE.... .1 12/13/2016. | JEFFERIES & CO......coirveceiieceiiriciins | v | ceneees 2,117,260 | ....... 2,000,000 | ....... 2,161,100 | ...........2,060,007 | ...cccoovovvrrurrns | corenene (22,571) | oo [ s (22,571) | coovves 2,037,436 N 79,824 .79,824 06/15/2022.
759136 QV 9 |REGL TRANSPRTN DIST CO SALES T . [12/13/2016. | BARCLAYS AMERICAN........ccoovrimriinnns [ e | s 2,880,350 | ....... 2,500,000 | ....... 3,054,100 | .........2,902,164 | .....ccccoevvviis | wornene (52,016) | ..cvvvnevriinns | e (52,016) | oo 2,850,149 i 30,201 | ......... 30,201 11/01/2027.
79575 AE 8 | SALT VERDE AZ FINANCIAL CORP § .| 12/21/2016. | CITIGROUP GLOBAL MARKETS. 592,917 550,000 .581,290 . .(1,486) (1,486) 12/01/2019.
79642B TP 8 |SAN ANTONIO TX WTR REVENUE. .| 12/13/2016. | CITIGROUP GLOBAL MARKETS............ | ooreverevimniiirnnniis | e 1,142,830 | ....... 1,000,000 | ....... 1,216,980 | oo 1,141,960 | oo | v (19,725) | .ovvevviens [ s (19,725) | oo . 05/15/2027.
797412 AU 7 |SAN DIEGO CNTY CALIF WTR AUTH . 112/13/2016. | MERRILL LYNCH. ....ocovvirivvriierernniirirnns [ v | v 1,126,020 | ....... 1,000,000 | ....... 1,196,920 | .ooooeen 1,115,590 | o | e (19,415) 1,096,175 05/01/2022.
875124 FM 6 | TAMPA BAY FL WTR REGL WTR SPLY.... .1 09/15/2016. | MERRILL LYNCH. .....ocovviiiiiinniiicciiins | e | e 1,689,917 | ....... 1,560,000 | ....... 1,776,254 | ... 1,728,822 | oo | e (43,542) 1,685,281 | ..oocvcvervcracs | 004,636 | 4,636 | oo 75,400 |10/01/2018.
875124 FR 5 |TAMPA BAY FL WTR REGL WTR SPLY .1 09/15/2016. | MERRILL LYNCH. ..o | v | e 1,559,923 | ....... 1,440,000 | ....... 1,639,619 | ...........1,595,836 | ....ooovvriicvrins | o (40,192) | ..o | e (40,192) | oo | e 1,555,644 | ....cccoovvivcr | 04,280 | .eeo 4,280 | 69,600 | 10/01/2018.
91428L CB 0 |UNIV OF HAWAII HI REVENUE.. .| 10/03/2016. | VARIOUS 1,482,597 ,480,000 ..1,604,764 (8,745) 10/01/2020.
914455 LC 2 |UNIV OF MICHIGAN MI .1 12/13/2016. | BARCLAYS AMERICAN.........coocvviemiriiins | i | ceeeveana 462,060 | .......... 450,000 | .......... 450,000 0 04/01/2020.
914468 BC 6 |UNIV OF MINNESOTAMN .| 03/04/2016. | CONVERSION 697,279 | .......... 695,000 | ......... 735,776 08/01/2023.
927793 XD 6 |VIRGINIA ST CMWLTH TRANSPRTN B. .1 08/03/2016. | SUNTRUST ROBINSON HUMPHREY..... 267,055 225,000 | .......... 269,863 05/15/2021.
928172 QB 4 |VIRGINIA ST PUBLIC BLDG AUTH P . 112/13/2016. | CONVERSION.......coovviirrnriiririneiernninens e | v 543,663 | .......... 530,000 | .......... 582,279 08/01/2019.
92818A QM 1 |VIRGINIA ST RESOURCES AUTH IN .| 09/15/2016. | CITIGROUP GLOBAL MARKETS 2,442,800 ,000,000 ..2,566,420 11/01/2022.
967338 PK 4 |WICHITAKS WTR & SWR UTILITY R.... oo |- 03/04/2016. | CONVERSION........oorverrriimriieniireneions [ e | e 980,294 | ......... 965,000 | ....... 1,055,652 10/01/2024.
977100 CQ 7 [WISCONSIN ST GEN FUND ANNUALA.............. .. 1 03/04/2016. | JEFFERIES & CO.......cooovinimiiiiimiiinniiinns | convisssiisssiissniinns | covenne 450,000 | .......... 450,000 | .......... 450,000 05/01/2018.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENS........ccc.  wovverrirrirneeceiininnens ....111,796,160 |....103,417,555 |....118,492,933 | .......109,408,392 | ................0 | ...(1,469,661) ............... 0 XXX
Bonds - Industrial and Miscellaneous
00037B  AB 8 |ABB FINANCE USAINC.......cccoooommrriirrrirarrirannns .. [12/13/2016. | GOLDMAN SACHS.......ovvverrrrerrrrernnees | cerermenesnssessnsesnns | eeveneees 403,908 | .......... 400,000 | .......... 391,332 394,187 |....... 797 A1 TN IS 394,985 05/08/2022.
00101 AF 3 [ADT CORP.....coovvirriirriirereiiereiieseiiesesieeesinees o [12121/2016. | EXCHANGE..........cvviieiirriieriiisneiineines | cevvieeniisessisensines | eeviieens 848,250 | .......... 900,000 | .......... 898,032 | ..oovos 810,000 | ........ 88,562 194 88,756 | ...oourveeerries | e 898,756 07/15/2022.
001055 AP 7 [AFLACINC.....ccooiiriiiriireieceseceeseeeneieneins | o 12/13/2016. | MIZUHO SECURITIES.......c.covvvevierernens [ v | s 1,982,967 | ....... 2,000,000 | ....... 2,038,820 2,036,431 | oo [ i (3,309) (3,309) | ..o | e 2,033,122 03/17/2025.
00110A AD 6 |AEPTC 2006-A A4 [ 12/13/2016. [ VARIOUS........oooveeriecieeiseiesseesieesiens | coeeevessisssiessisssiens | ceeeen 2,642,453 | ...... 2,610,396 | ....... 2,927,519 ] (77,618) | ..o [ e (77,618) | oo | v 2,707,825 01/01/2020.
00253C HW 0 [AMT 2002-2 A2.......oovriernrinrirerisisirssiersssseenes ..102/01/2016. | MBS PAYMENT 107 107 107 | e 107 | e 0 107 03/25/2033.
021441 AD 2 |ALTERACORP. .| 04/01/2016. | BANK AMERICA.............. 299,894 | .......... 300,000 | .......... 299,541 23 23 | s | e 299,894 . 05/15/2017.
02376G AA 4 |AMER AIRLINE 16-2 B PTT.....cocovomirrirerriirncrii .. [ 10/31/2016. | CITIGROUP GLOBAL MARKETS........co. | covvermerimmmiirmnniirnns | ceve 7,991,573 | ... 8,000,000 | ....... 7,990,720 852 852 | v | v 7,991,573 | oo | e | oo 0... 109,861 | 06/15/2024.
031162 BF 6 |AMGENINC .1 06/15/2016. | MATURITY ......cooovviiriiiniinniiennisnniins | e | v 500,000 | .......... 500,000 | ......... 498,840 112 12 +::500,000 | ..o | s [0 [ 5,750 | 06/15/2016.
035242 AA 4 |ANHEUSER-BUSCH INBEV FIN. .1 12/13/2016. | SANTANDER SEC CORP.........ccoovvirerirer | o | e 2,910,301 | ....... 3,000,000 | ....... 2,979,030 2,372 2,372 2,983,251 01/17/2023.
037833 AS 9 |APPLEINC . 1 05/10/2016. | CITIGROUP GLOBAL MARKETS.......ccco. | crevmrvnrermriveriviniins | vvenee 2,134,128 | ... 2,000,000 | ....... 2,134,420 (292) (292) . 05/06/2024.
039483 BB 7 |ARCHER-DANIELS-MIDLAND C woo| - [12/13/2016. |[R W PRESSPRICH.........coovvirerirriiiceies | e | e 183,560 | .......... 169,000 | .......... 196,123 | oo 186,459 | o | s (3,055) (3,055) . ....183,404 03/01/2021.
052769 AA 4 [AUTODESK INC......covvrverrrrirriieerienerieeerieenens .. 1 06/01/2016. | ROBERT W. BAIRD & CO.......ooomvrrrirmrnrer | covrirmnriinnriinniiins | v 1,429,571 | ...... 1,430,000 | ....... 1,415,486 | ... 1,424,144 | s | s 1,267 1,267 | oo | v 1,425,412 12/15/2017.
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053807 AN 3 |AVNETINC .. 109/15/2016. [ MATURITY....ooovvinniinniinniissniiinniiinns | o | ceveinnes 100,000 | .......... 100,000 | ..ocvvenee 99,545 99,957 43 22:100,000 | oo s [ s 0. 6,625 | 09/15/2016.
06406H BY 4 |BANK OF NEW YORK MELLON..........cccooovummnnenne .| 12/13/2016. | US BANCORP INVESTMENTS INC....... | .ocvveeevviiniiricni | e 2,861,559 | ....... 2,750,000 | ....... 2,868,993 | ........... 2,849,151 | oo | eeeeen(18,594) | i | e (15,594) | ..o . 2,833,558 |....cccoovveners | .....28,001 | .........28,001 | ..... 119,319 | 09/23/2021.
071813 BJ 7 |BAXTER INTERNATIONAL INC ..109/14/2016. | CALLED BY ISSUER at 101.572......ccccceve | vevrerrveriveneirernnnns | crvens 4,088,273 | ....... 4,025,000 | ....... 4,034,016 4,029,918 58,354 | oo | e 4,088,273 | ..o [ | 0 [ 55,640 | 06/15/2018.
09256B AD 9 |BLACKSTONE HOLDINGS FINA.... .. [10/05/2016. | J.P. MORGAN.........coomrriirriercnrienniiins | cevvieneiieesnisenieins | coves 1,664,081 | ...... 1,500,000 | ....... 1,667,295 (1772) | v | v 1,664,081 . . 9,896 | 02/15/2023.
096630 AC 2 |BOARDWALK PIPELINES LP.........ccccoovvirrrirnrrenns .1 12/13/2016. | BARCLAYS AMERICAN.........oovvvvirmmrrirnns | v | e 948,087 | ...... 1,000,000 | .......... 999,730 | ovvvvrns 999,871 LI [OTRTORIN IOV 999,887 | ..o | e (51,800)| -....... (51,800) 02/01/2023.
115637 AN 0 |BROWN-FORMAN CORP .. [12/13/2016. | BANK AMERICA...........oooorniinniinniiiinns | crvviinniisnniisnniiins | o 1,070,309 | ...... 1,075,000 | ....... 1,071,442 11,073,553 (C7(V I RIS IS 1,074,224 BN I (3,915) | ... (3,915) 01/15/2018.
12624Q AR 4 |COMM 2012-CR4 A3 .. [12/13/2016. | DEUTSCHE BANK........ccoooiirvecrvicirniins | covvieneiiessiiesniiins | cevena 2,473,300 | ....... 2,450,000 | ....... 2,511,225 2,492,671 (5,929) | ..oovveoeriiienns | e 2,486,744 0 (13,444)| ........ (13,444) 10/17/2045.
133131 AT 9 |CAMDEN PROPERTY TRUST.... . 112/21/2016. [ J.P. MORGAN........cvvrrrierirrierisisirnninens | seerenierisisnniennnines | crveees 1,165,480 | ....... 1,200,000 | ....... 1,187,340 | ........... 1,017,156 1,088 O (26,506) | ........ (26,506) 12/15/2022.
134429 AT 6 |CAMPBELL SOUP CO - [12121/2016. [ J.P. MORGAN........ccoovoorrirrriciciieeniiens | ceveienneiseniisenniins | ceveeees 104,810 | .......... 100,000 | ..ovvvrne 99,285 99,744 76 I [ 4990 | ......... 4,990 02/15/2019.
142339 AF 7 |CARLISLE COS INC......ovvvvimrrrirrriinerinnrieennens 11211312016, | J.P. MORGAN.........cirviriienniienrieniins | oveerieessisessineneins | oeveees 1,684,911 | ...... 1,700,000 | ....... 1,694,679 | ........... 1,696,124 ATT | o | e 1,696,603 | oo | e (11,691) ] ........ (11,691) | ....... 68,708 | 11/15/2022.
143658 AY 8 |CARNIVAL CORP. .. | 06/01/2016. | MITSUBISHI UFJ SECURITIES USA....... 980,918 | .......... 975,000 | .......... 972,953 178 | 6,560 | ........... 6,560 |........ 8,684 | 12/15/2017.
14912L  4E 8 |CATERPILLAR FINANCIAL SE.......c.coovvviiiriis .| 12/13/2016. | CITIGROUP GLOBAL MARKETS............ 2,223,806 | ...... 2,000,000 | ....... 1,996,600 370 . . | 224753 | L. 224753 | ... 189,872 | 02/15/2019.
166764 AA 8 |CHEVRON CORP ..112/13/2016. | MORGAN STANLEY........coevvrrirnrirrirnnnan 2,022,402 | ....... 2,025,000 | ....... 1,996,900 6,320 | .o | e 2,018,381 e | e 4,021 | e 4,021 | ....... 22,853 | 12/05/2017.
191216 BF 6 |COCA-COLA CO/THE. .. [12/13/2016. | BANK AMERICA..........oovvorriiireiiirniiines | ceveieneeiensiisnniinns | oo 3,161,501 | ....... 3,150,000 | ....... 3,139,101 2,012 | oo | s 3,145,690 Y 15,811 | ......... 15,811 | ....... 56,306 | 11/01/2018.
19416Q ED 8 |COLGATE-PALMOLIVE CO. .. | 06/28/2016. | ROBERT W. BAIRD & CO.......ccooovuvveires | e | v 3,014,597 | ....... 2,975,000 | ....... 2,961,821 1,322 .2,968,686 i 45911 | ... 45911 | ... 29,750 | 11/01/2018.
207597 EE 1 |CONNECTICUT LIGHT & PWR.. .. | 12/13/2016. | BARCLAYS AMERICAN ...537,512 ..500,000 498,005 215 .38,038 02/01/2019.
20826F AB 2 |CONOCOPHILLIPS COMPANY. .. | 04/01/2016. | BANK AMERICA.............. 574,545 575,000 | .......... 573,683 66 12/15/2017.
22160K AE 5 |COSTCO WHOLESALE CORP... .. 1 06/28/2016. | US BANCORP INVESTMENTS INC........ | ceererrevrvernnirernnnns | crvees 3,013,980 | ....... 3,000,000 | ....... 2,999,400 60 12/15/2017.
23311V AC 1 |DCP MIDSTREAM OPERATING. o | 1212112016, | VARIOUS........oovvreeeeiseresressiesisseienss | conviesisssiessssssiinss | ovvveas 2,992,500 | ...... 3,000,000 | ....... 2,989,849 228911 | oo | s 2,997,979 | oo | oo (B AT | e (5,A79) | e 79,167 |12/01/2017.
233851 AT 1 |DAIMLER FINANCE NALLC o 10171172016, [ MATURITY cocooviiiiiniieniisssiineeninens | cevvisessinessssssiins | cevena 3,848,000 | ....... 3,848,000 | ....... 3,852,348 (X)) OIS IO 3,848,000 | ...ocovverivei [ e [ v | 24,050 |01/11/2016.
235851 AH 5 | DANAHER CORP... .. | 03/04/2016. | GOLDMAN SACHS 1,249,693 ,250,000 | .......1,249,150 16 03/01/2019.
25468P CV 6 |WALT DISNEY COMPANY/THE. .. | 04/01/2016. | CITIGROUP GLOBAL MARKETS.........cc. | covverrrvimmrriinniiiins | cevireees 578,598 | .......... 580,000 | .......... 575,876 208 12/01/2017.
260543 CH 4 |DOW CHEMICAL CO/THE . [12121/2016. [ J.P. MORGAN........coovviriiiriicnniisnriiins | o | ceveiees 543,845 | .......... 550,000 | .......... 540,463 857 . 11/15/2022.
26138E AR 0 |DR PEPPER SNAPPLE GROUP. .. [12121/2016. | BANK AMERICA..........oovvverrrirriiineiiines | e | eeveeeend 610,718 | .......... 625,000 | .......... 622,669 218 | e | 823,546 | [ (12,828) (12,828) | ....... 18,563 | 11/15/2022.
26441C  AH 8 |DUKE ENERGY CORP. .. 1 06/01/2016. | MORGAN STANLEY.......ccovvvrerirrirrnrnins | veereriveriseneirernnnes | cvvvees 1,002,600 | ....... 1,000,000 | .......... 996,710 289 3,410 | ....... 13,135 | 08/15/2017.
278062 AC 8 |EATON CORP. .. | 03/23/2016. | EXCHANGE .......3,069,393 | .......3,075,000 | .......3,067,609 175 11/02/2022.
29364W AR 9 |ENTERGY LOUISIANA LLC .. [12/13/2016. | BNP PARIBUS SECURITIES.......ccoooimmree | covermreiremeirenniians | cvv 1,003,271 | ....... 1,000,000 | .......... 997,890 191 12/01/2022.
29366A AA 2 |ELL2011-AA1 .. | 03/23/2016. | WELLS FARGO SECURITIES LLC.......... 1,779,441 | ... 1,775,007 | ....... 1,779,721 0 09/01/2023.
313747 AS 6 |FEDERAL REALTY INVS TRST.. .. [ 12/13/2016. | WELLS FARGO SECURITIES LLC.......... 977,035 | ......... 975,000 | .......... 962,744 1,117 08/01/2022.
31428X AS 5 |FEDEX CORP .. | 12/21/2016. | GOLDMAN SACHS........covvvrierneiriinrnns | ceereeiverisnsererisninne | cervnies 198,017 ..200,000 .199,492 48 08/01/2022.
31846L BT 2 |FAMLT 1998-1F NOTE.......ccooosimvmimmriririireniiinns .. [ 12/01/2016. | MBS PAYMENT 1,705 | v 1,705 .. 1,762 1707 | e | e (2) (2) 1,705 06/20/2029.
32054Y AC 7 |FIB2000-1A .. [ 11/09/2016. | VARIOUS 22172 | 94,537 | o 12,985 | i [ e [ 0 07/15/2026.
337738 AM 0 |FISERVINC .. [ 12/21/2016. | BANK AMERICA.............. 556,667 550,000 234 234 ....548,432 10/01/2022.
345838 AA 4 |FOREST LABORATORIES LLC.........cccovvvvurrii . [10/12/2016. [ VARIOUS........coooveriecieeiseeesreesiessies | coeeevessiesiessisssiens | eeees 5,448,334 | ... 5,000,000 | ....... 5,480,642 | ..o | s | e (32,309) | ..ovveviiiens [ s (32,309) | v 5,448,334 12/15/2021.
35671D AW 5 |FREEPORT-MCMORAN INC .. | 12/21/2016. | BANK AMERICA... 920,375 925,000 | .......... 923,890 221 221 03/01/2017.
369550 AU 2 | GENERAL DYNAMICS CORP .. [ 12/13/2016. | BANK AMERICA... 984,745 | ....... 1,000,000 | .......... 989,870 927 927 11/15/2022.
375558 AQ 6 | GILEAD SCIENCES INC.......ccoovvorrrirrrinririeenes .1 12/13/12016. | R W PRESSPRICH...........covvivirrriirriiiens | v | e 2,149,263 | ....... 2,000,000 | ....... 2,297,040 | ...cc0ie.2,189,207 | oo | e (34,173) | v [ s (34,173) | oo 04/01/2021.
377372 AD 9 | GLAXOSMITHKLINE CAP INC.... .. [12/13/2016. |[R W PRESSPRICH.........coooviiviiiriiinnis | covvieneiienniissniiins | cvv 1,534,300 | ....... 1,453,000 | ....... 1,786,464 | ..........1,699,152 | oo | e (57,982) | ..ovvvvrinns [ s (57,982) | .o 05/15/2018.
38141E A5 8 |GOLDMAN SACHS GROUP INC .. [ 07/29/2016. | J.P. MORGAN 227,780 | .......... 210,000 | .......... 242,831 | 280,443 | [ (2,665) (2,665) 03/15/2020.
38147M  AA 3 | GOLDMAN SACHS GROUP INC.......c.cocrvrvrrrrirns . 112/13/2016. | GOLDMAN SACHS........coonvverrmreerernnins [ v | vves 3,043,688 | ....... 3,000,000 | ....... 2,997,510 479 479 07/19/2018.
40414L  AH 2 [HCP INC...oooioiicciieceieceeceieseeseieseiienes . 112/13/2016. | UBS SECURITIES.........coovvvireiiirririnnns | e | e 1,998,006 | ....... 2,000,000 | ....... 1,994,580 708 708 02/01/2020.
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42217K BA 3 |WELLTOWERINC .. [12/21/2016. | DEUTSCHE BANK.........cccooiirviinriiinniiins | covviennisnsiisnniiins | oo 2,004,663 | ...... 2,000,000 | ....... 1,992,620 11,994,753 | ....... 609 809 | .o | e 1,995,362 B [ 9,301 | oo 9,301 | ... 92,867 |03/15/2023.
437076 AW 2 |HOME DEPOT INC......ooovvvverriirieiirniireserieeenes .1 12/13/12016. | R W PRESSPRICH..........cooviviriiiiniiiines | v | e 1,352,510 | ....... 1,250,000 | ....... 1,476,588 | ...........1,393,263 | ...... (26,142) (26,142) | cvvooeveris | v 1,367,122 | ..oovevecvrans [ (14,612)] ........ (14,612) | ....... 66,000 |04/01/2021.
438516 BA 3 |HONEYWELL INTERNATIONAL.......c.coovvvrririrnnns .1 12113/2016. | R W PRESSPRICH.......cooviriirrinrirerinnns | e | v 1,189,773 | ....... 1,100,000 | ....... 1,300,255 | ........... 1,228,005 |....... (V277X ) | R (22,623) | oo 1,205,382 | ..o | e (15,609) (15,609) | ....... 59,996 |03/01/2021.
444859 BA 9 |HUMANAINC .. [ 12/13/2016. | BANK AMERICA.............. 298,721 300,000 | .......... 298,830 299,149 | ....... 106 106 ....299,255 ....(535) 12/01/2022.
456606 DD 1 |INHEL 2001-C M2.......coovoirrirrireiieneiieeeiieenns .| 12/28/2016. | VARIOUS 2,889 | .o 2,889 | oo 2,589 3,083 | coovvirrrirni | e 0 3,083 | v | e (194) | e (194) | o 1| 12/25/2032.
458140 AL 4 |INTEL CORP .. [12/13/2016. | BANK AMERICA...........oooorniinniinniiiinns | crvviinniisnniisnniiins | o 1,252,391 | ... 1,250,000 | ....... 1,248,675 1,249,472 | ...... 255 2515 T RTINS IO 1,249,727 | oo | 02,664 | ....2,664 | .. 16,781 | 12/15/2017.
458140 AM 2 |INTEL CORP .. [12/13/2016. | BANK AMERICA.........oovvverrriirniiirivienes | cevvieneeisnsiienniiiins | cevena 2,001,206 | ....... 2,000,000 | ....... 1,991,460 1,993,827 | ...... 775 775 12/15/2022.
466157 AC 8 |WENT5 2001-AA A2 .. | 12/15/2016. | MBS PAYMENT 27,675 | covvrenee 27,675 | covvrenee 27817 | ... 27,675 |....... 0 08/15/2026.
46625H GY 0 |JPMORGAN CHASE & CO. .| 12/13/2016. | J.P. MORGAN 209,085 200,000 | .......... 239,006 | .............. 216,792 | oo (7,750) 01/15/2018.
46625H JA 9 | JPMORGAN CHASE & CO.......ccecovvviviricnriiciren | e 07/05/2016. | MATURITY ....cccoouvriiiiininninciieniinnins | e | cvvens 1,000,000 | ....... 1,000,000 | ....... 1,025,960 | ........... 1,003,164 | ...ccovvvvcvrrin (3,164) 07/05/2016.
46625H JE 1 |JPMORGAN CHASE & CO .. [12/13/2016. [ J.P. MORGAN.........ooooriiiriiiniiinniians | cevvieneiiensisnniiins | cvvena 2,020,006 | ....... 2,000,000 | ....... 2,058,700 | ...........2,063,466 | ........cccoccceon. (6,956) | ..ooovvvocrnis | v 2,046,510 09/23/2022.
478366 BA 4 |JOHNSON CONTROLS INC... .. [12/08/2016. | EXCHANGE...........coooirieiireiiireiiereiiieeies | cevvieeeeisnseiessiiins | cvves 1,021,175 | ...... 1,025,000 | ....... 1,017,989 | ...........572,495 | ... 546 | ..o | v 1,021,175 . 12/01/2021.
489170 AC 4 |KENNAMETAL INC .. 12/21/2016. | BANK AMERICA. ..o | cvereniverinssssiennninns | cevnnis 490,328 | .......... 500,000 | .......... 499,385 | .............499,59 |....... 58 499,654 | .. | eeennn(9,326) | (9,326) 02/15/2022.
489170 AD 2 |KENNAMETAL INC .. [12121/2016. | BANK AMERICA.........coovvoririineiirniienes | cevvieneeisnsiisnniinns | coves 1,981,449 | ... 2,000,000 | ....... 1,997,340 | ...........1,998,476 |....... 372 1,998,848 |.....cooovvvvians | e (17,400) | ... (17,400) 11/01/2019.
49327TM  2A 1 |KEY BANKNA .. [12/13/2016. | KEYBANC CAPITAL MARKETS.......cooovv | covvimmnrimnniinnniiines | cevieens 845,116 | .......... 845,000 | .......... 844,189 | .............844,654 | ... 156 02/01/2018.
494550 BG 0 |KINDER MORGAN ENER PART. .. | 03/01/2016. | MATURITY........ 250,000 250,000 249,955 | .............249,998 | ....... 2 2 03/01/2016.
494550 BM 7 |KINDER MORGAN ENER PART. .. [12/21/2016. | WELLS FARGO SECURITIES LLC.......c. | covverrrrimeniineniirins | cevereees 711,271 | e 725,000 | .......... 722,086 | ............ 722,912 | ....... 256 256 02/15/2023.
52107Q  AG 0 |LAZARD GROUP LLC o | 11/30/2016. [ VARIOUS.......oovirmiriierieisiiisisnieiiens | seeensnesssesssiennninns | evvnees 4,038,582 | ....... 4,000,000 | ...... 4,039,070 | ..o [ v (488) (488) . 02/13/2025.
524660 AW 7 |LEGGETT & PLATT INC. - [12121/2016. [ J.P. MORGAN......ccoovveuriiriiircriineiiens | e | ceveaeees 572,726 | ......... 575,000 | .......... 573,310 ..573,818 | ...... 157 157 (1,249) | .........(1,249) | ....... 26,393 | 08/15/2022.
53117C AM 4 [LIBERTY PROPERTY LP.... .. [ 12/21/2016. | WELLS FARGO SECURITIES LLC.....c.cc. | covvirrrrinrrririnnii 343,852 | .......... 325,000 | ......... 324,230 324,590 |....... 77 7 I [ 19,185 | ......... 19,185 | ....... 18,868 | 10/01/2020.
53117C AP 7 |LIBERTY PROPERTY LP .. [ 12/121/2016. | BANK AMERICA.............. .658,015 ..670,000 | . 669,350 | ... 669,518 56 56 ...(11,559) (11,559) | . 06/15/2023.
548661 CT 2 |LOWES COMPANIES INC.. .. [ 12/13/2016. | CITIGROUP GLOBAL MARKETS.........c.. | covverevemrrriinniinns 1,056,530 | ....... 1,000,000 | ....... 1,093,220 | ........... 1,082,450 | ...oovvveeriirans | e (14,909) | ..o [ e (14,909) | ..o . 04/15/2021.
55448Q AR 7 |MACK-CALIREALTY LP .. [ 12/21/2016. | CITIGROUP GLOBAL MARKETS.........cc. | covverrmieinniiinniiins | ceveen 401,113 | ......... 400,000 | .......... 397,636 399,053 |....... 465 465 ....399,518 12/15/2017.
55616X AH 0 |MACYS RETAIL HLDGS INC.. .. [12/20/2016. | CREDIT SUISSE.........orrverrrerneeeneeenanes | seveeeeeeisseesseseenians | ceeene 1,893,047 | ....... 2,000,000 | ....... 1,997,240 | ......... 1,997,959 |....... 254 254 1,998,213 | ...ccooovvvvenees | ..(105,165) | ......(105,165) | ....... 77,465 |02/15/2023.
571903 AJ 2 |MARRIOTT INTERNATIONAL.... .1 12/21/2016. [ J.P. MORGAN........cvririireriiieriseisinniens | ceereriersnineiersninns | cernnis 304,834 | .......... 300,000 | .......... 296,760 298,449 | ....... 460 460 | .o | 298,909 | i | 005,926 | el 5,926 | 11,750 |03/01/2019.
59156R BF 4 |METLIFEINC.. .. | 04/01/2016. | DEUTSCHE BANK 527,222 525,000 527,892 | ... 527,297 |....... (75) (75) 12/15/2022.
594918 AP 9 |MICROSOFT CORP. .| 06/01/2016. | MILLENNIUM ADVISORS........ccoovvivmrians | covrrerieeiseirssninnens | cevereeens 199,860 | .......... 200,000 | .......... 198,846 | .............. 199,563 | ...... 100 100 11/15/2017.
594918 AQ 7 |MICROSOFT CORP.... .. [12/13/2016. [ J.P. MORGAN........ocvvriiiniinniinniiens | o | eeveiees 705,478 | .......... 725,000 | .......... 720,846 | .............722,057 |....... 381 381 11/15/2022.
611662 BM 8 |MONSANTO CO .. [ 04/15/2016. [ MATURITY ...oovroirriiririnneiiirniieeniiiens | cevvieeseinnseiseniiies | ceveoeees 550,000 | .......... 550,000 | .......... 548,829 | ...........549,928 | ... 72 72 . 04/15/2016.
63254A AB 4 |NATIONAL AUSTRALIABKLT... .. 12/13/2016. | DEUTSCHE BANK........coovvvrvermrireiniirernns | ceereerverisiseerensninne | cevnnines 752,909 | .......... 750,000 | .......... 748,643 | .............749,660 |....... 21 271 DO I 2,978 | .. 2,978 03/09/2017.
637071 AJ 0 |NATIONAL OILWELL VARCO I... .. [ 1211312016, | VARIOUS........oovvvrereeeeiessessiesiisssienns | cesviesssassiessssssiinss | osvvenn 2,779,309 | ....... 3,000,000 | ....... 3,007,171 | ...........3,005,029 |....... (691) (691) | .(225,029) | ...... (225,029) 12/01/2022.
637417 AD 8 |NATL RETAIL PROPERTIES.........ccooommrvimarriians .| 12/20/2016. | WELLS FARGO SECURITIES LLC.....ccc.. | coovvverrrrirnriirinni | e 2,206,038 | ....... 2,000,000 2,708 | oo | e 1,985,083 | o | e 220,975 | ....... 220,975 07/15/2021.
64110D AC 8 [NETAPPINC .. [12/21/2016. |MORGAN STANLEY.......ccccocovvmvvrimrirannns 992,097 990,000 993 NN P 3122 | . 3,122 12/15/2017.
674599 CE 3 |OCCIDENTAL PETROLEUM COR..........c.ccoovvvennee .. [12/13/2016. | BANK AMERICA...........oovvorvriinniiireiiines | cevvieneeiisnsiiseniinns | cevieeees 761,186 | .......... 775,000 171 B (12,587)| ........ (12,587) 02/15/2023.
68389F EY 6 |OOMLT 2004-1 M7.. .| 11/09/2016. [ VARIOUS........cooivrrieriiieieiinsisninnens | seerersssissssessssnsssnns | covseeenenes 14,905 | .......... 164,814 | ........ 145421 | ... 16,635 | 123,048 | s [ [ 123,048 | ..coooviiinn . (124,778) | ...... (124,778) 01/25/2034.
68619A AG 2 |ORGN 2001-AM1... .. [ 11/09/2016. | VARIOUS.........oovoivireirerisereessiesiesiiienns | cevvessiiessesssssiesnns | eevvreeens 179,648 | .......... 104,789 0 e 179,648 | ....... 179,648 03/15/2032.
69349L AN 8 |PNC BANKNA.....ccoooiirrimriirriisereiieseiieceiienees .| 09/06/2016. | CALLED BY ISSUER at 100.000..........cc0. | ooreverrerermmeiirneniins | e 1,400,000 | ....... 1,400,000 | ....... 1,398,712 | ...........1,399,684 | ....... 316 316 | oo | erereeeee 1,400,000 | i | e | e 0 10/03/2016.
695156 AP 4 | PACKAGING CORP OF AMERIC...........cccccoouces .. [ 12/121/2016. | BANK AMERICA.............. 204,484 200,000 | .......... 199,822 | ..............199,876 | ....... 17 17 I [ 4592 | ... 4,592 06/15/2022.
717081 DB 6 |PFIZERINC . [ 11721/2016. | TENDER OFFER........ooiriviiriiinieiiinniiins | covvimnneiisesiineniines | ceveoeees 800,567 | .......... 725,000 | .......... 724,268 | ...........T24,708 |....... 75 75 03/15/2019.
718546 AJ 3 |PHILLIPS 66 .. | 12/21/2016. | EXCHANGE 251,108 250,000 | .......... 249,970 | .............249,992 | ....... 6 6 05/01/2017.
724479 AH 3 |PITNEY BOWES INC.. o |- [ 12/20/2016. | BANK AMERICA..........ccooorrriririinnrienns | cevvieneeinnniisneiiiens | cevieees 940,378 | .......... 875,000 | .......... 873,434 ...874,400 | ....... 169 169 03/15/2019.
72650R  AF 9 |PLAINS ALL AMER PIPELINE........coccoouvvvrmrrrinns .+ 1 08/15/2016. | MATURITY ...oovriimrrinninnninenrissniinens | eevvinessisesssnessines | eeveneees 400,000 | .......... 400,000 | .......... 391,600 399,220 |....... 780 780 | coovveervenerrinn | eerrireeeenid00,000 | oo [ e | e 0 08/15/2016.
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72650R BB 7 |PLAINS ALL AMER PIPELINE .. [ 12/21/2016. | WELLS FARGO SECURITIES LLC.......... 512,196 | ......... 545,000 | .......... 543,648 | ...........544,030 |....... 122 122 ....544,152 B I (31,956) | ........ (31,956) | ....... 21,616 |01/31/2023.
740189 AK 1 |PRECISION CASTPARTS CORP... .. [ 12/13/2016. | WELLS FARGO SECURITIES LLC.......... I 1,994,917 | ... 2,000,000 | ....... 2,002,340 | ...........2,000,962 |....... (445) (445) . 2,000,516 (5,600) | .......... (5,600) | -...... 35,278 |01/15/2018.
740189 AM 7 |PRECISION CASTPARTS CORP .. 1 02/02/2016. | VARIOUS 2,525,485 | ... 2,500,000 | ....... 2,468,800 | ...........2,469,050 |....... 255 255 | oo | e 2,469,305 RO I 56,180 | ......... 56,180 | ....... 11,014 | 06/15/2025.
74251V AH 5 |PRINCIPAL FINANCIAL GROU.. v |-+ [12120/2016. | GOLDMAN SACHS........ovverrrernreennerinns | ceeernenesnsnesnseeenne | ceennn 2,063,765 | ....... 2,110,000 | ....... 2,107,004 | .............844,117 | ...... 211 211 | | e 2,108,057 | ... I (44,292)| ........ (44,292) | ....... 72,348 | 05/15/2023.
756109 AN 4 |REALTY INCOME CORP........ccccooommrrimmrrirrnrrinnes o [12/13/2016. | VARIOUS.........ovvrvirrrinrrinrriinseiinneiins | cevvissssissssisssiins | cevend 6,756,974 | ....... 6,700,000 | ....... 6,549,895 | ..........6,592,465 | .....ccoovririins | crri 11,392 | e [ e 11,392 | oo | v 6,603,857 | ....oovvrrerarres | oo 153,117 | ....... 153,117 | ..... 194,169 | 10/15/2022.
776696 AE 6 |ROPER TECHNOLOGIES INC.... .. [12/13/2016. | BANK AMERICA...........oooorriinniinniiiinns | crvviennisnsiissniiins | oo 3,139,144 | ... 3,150,000 | ....... 3,168,626 | ..........3,163,249 | ...cccoccvvnriiins | i (1,739) (1,739) B (22,365) | ........ (22,365) | .....106,094 | 11/15/2022.
78355H JR 1 |RYDER SYSTEMINC .. [ 12/21/2016. | MITSUBISHI UFJ SECURITIES USA....... | cooooeriviirriiieniiiaes | cevi 277,504 | .......... 275,000 | ......... 274511 | ............ 274,876 |...... 85 85 06/01/2017.
824348 AP 1 | SHERWIN-WILLIAMS CO. .. | 03/04/2016. | WELLS FARGO SECURITIES LLC.....coe. | ceererrerrvernnirerinninns | cvvees 1,249,407 | ...... 1,250,000 | ....... 1,248,363 | ...........1,249,350 | ....... 58 58 12/15/2017.
828807 CN 5 |SIMON PROPERTY GROUP LP. .. | 12/13/2016. | CITIGROUP GLOBAL MARKETS | . 682,323 | .......... 695,000 | .......... 691,150 | ..............692,208 |....... 343 343 . 02/01/2023.
845467 AE 9 | SOUTHWESTERN ENERGY CO........cccoevirverrnnee .. | 12/21/2016. | VARIOUS 26,963 | ..coooonne 25,000 | ..oovvevnnee 25,000 | .oooverereeni25,000 | oo | e 0 [ i | e 25,000 02/01/2018.
84755T AD 9 |SPECTRAENERGY CAPITAL.... .. [ 12/21/2016. | ROYAL BANK OF SCOTLAND US......... | cooveeneeiimmiiinniiins | cvv 1,281,734 | ... 1,200,000 | ....... 1,197,456 253 [ e | e 1,199,067 03/01/2020.
854502 AD 3 |STANLEY BLACK & DECKER I... [ 12/13/2016. | CREDIT SUISSE.........coorrverreenrerenneeens | cevereennseeisseeiennes | e 1,006,499 | .......1,000,000 | ....... 1,011,860 | ... (1,085) | ..o | v 1,007,389 11/01/2022.
86358R EA 1 |SASC 2001-SB1 B1 ..|12/01/2016. | MBS PAYMENT 8,173 9,176 1,001 08/25/2031.
87612E  AZ 9 |TARGET CORP.......ccooommiriiriiirniererieseiieseni .. [ 12/13/2016. | NOMURA SECURITIES DOMESTIC....... | cccoooevvvrcrerrincirins | -.....2,800,975 | ......2,750,000 | ....... 2,734,903 | ........... 2,737,323 1,848 01/15/2022.
878750 AH 5 | TECO FINANCE INC .| 12/21/2016. | CONVERSION........coooovvimriiriinrinnisnions | covrveiveniesisniennns | e 104,085 | 1...1.....100,000 | ......... 100,000 | ..ovvvennee 100,000 0 11/01/2017.
88166H AD 9 |TEVAPHARMAFINIVLLC .. [ 12/21/2016. | J.P. MORGAN . 599,730 | ... 599,832 37 03/18/2020.
882508 AW 4 | TEXAS INSTRUMENTS INC... .. 112/13/2016. | SUSQUEHANNA FINANCIAL........coovvenes | cvvermrriraneiraneiians | 21,436,925 | .......1,500,000 | ....... 1,448,625 | ........... 1,453,129 5,561 05/01/2023.
883556 BB 7 | THERMO FISHER SCIENTIFIC.. .. 1 06/01/2016. | MORGAN STANLEY.......ccovvvvvrimrreirnrnenns | veererrveriserneineninnnns | cvvnees 1,004,530 | .......1,000,000 | .......... 999,850 | ......ccvuue 999,939 13 01/15/2018.
88576P AB 9 |HENDR 2003-AA NOTE .. | 12/15/2016. | MBS PAYMENT 38,223 | 038,223 | s 38,221 | ... 38,159 64 38,223 11/15/2033.
89233 7E 0 |TOYOTAMOTOR CREDIT CORP.. .. [12/13/2016. | BARCLAYS AMERICAN........ccovvemrrrirnnins | cevrimmnrinessinnniiies | cvvenas 2,498,880 | ...... 2,500,000 | ....... 2,496,025 12,498,357 765 [ oo | e 2,499,122 01/10/2018.
907818 DG 0 |UNION PACIFIC CORP...... .. [12/13/2016. |[R W PRESSPRICH.........cooooivriirriiinies | covvieneiiseniiisnniiins | v 1,059,304 ,000,000 | .......1,127,890 .1,080,125 ..(15,073)] .. 02/01/2021.
913017 BM 0 |UNITED TECHNOLOGIES CORP... .. | 12/01/2016. | CALLED BY ISSUER at 104.372 208,743 200,000 | .......... 207,814 | ... ...202,003 6,740 12/15/2017.
91324P CB 6 |UNITEDHEALTH GROUP INC.... .. | 04/01/2016. | ROYAL BANK OF SCOTLAND US.......... 250,295 250,000 | .......... 250,585 | ... 250,319 (24) ...250,295 | .... 03/15/2019.
92276M AZ 8 |VENTAS REALTY LP/CAP CRP. v |+ [12121/2016. | BANK AMERICA........oovvviriviiririiniiiines | cevvieeeiisneeienniiins | oo 2,002,284 | ....... 2,000,000 | ....... 1,980,540 | ........... 1,986,454 1,807 . 1,988,261 |.... e 14,023 | 87,750 |08/15/2022.
92276M BA 2 |VENTAS REALTY LP/CAP CRP. v | | 12/21/2016. | CITIGROUP GLOBAL MARKETS......cccovs | correerervrireireriniinne | vevivnines 570,892 | .......... 570,000 | .......... 568,512 | ....cccoovue 569,376 282 . e 1,233 | 1,233 | 15,390 |02/15/2018.
92343V BJ 2 |VERIZON COMMUNICATIONS.. .. [ 12/121/2016. | BANK AMERICA.............. ...573,430 ..600,000 | . 599,370 | ... 599,551 59 11/01/2022.
92890N AT 6 |WFRBS2012-C10 A2 .. [ 12/21/2016. | WELLS FARGO SECURITIES LLC.......... | covvemrerermrrriiniii 375761 | ..........375,000 | .......... 384,364 | .............. 378,404 (1,993) 12/15/2045.
92890N AU 3 |WFRBS2012-C10 A3.. .. [ 12/21/2016. | WELLS FARGO SECURITIES LLC.......... | covvereiiinniiinniiins | e 651,905 | .........650,000 | .......... 666,200 (1,601) 12/15/2045.
92937F AB 7 |WFRBS 2013-C12 A2.. oo |- [12101/2016. | MBS PAYMENT.........ooiiriiirviiieriinniiiens | cevvieeneiineeineciiins | ceveieeneas 41,863 | .........41,863 | ........... 43,117 (232) 03/17/2048.
931422  AE 9 |WALGREEN CO....coovcvirirrinrierinininsiesesssinenns .. 12/21/2016. | BANK AMERICA.......oooiiirririrenieiininnes | cveeeiserisiseennninns | cevnnis 795,849 | ... 754,000 | .......... 770,973 (1,905) 01/15/2019.
942683 AF 0 |ACTAVISINC .. [ 12/21/2016. | WELLS FARGO SECURITIES LLC.......... | covverreveienriineiiiins | ceveeees 197,738 | .......... 200,000 | .......... 198,330 155 10/01/2022.
94973V AV 9 |ANTHEM INC .. [12121/2016. | UBS SECURITIES........oovvveirirrirniirinniins | cevvieeevisnsiisnniiinns | cevena 2,002,757 | ....... 2,000,000 | ....... 1,990,600 1,749 02/15/2017.
94973V AX 5 |ANTHEMINC .. | 04/01/2016. | BANK AMERICA............coooimrriinniinniianns | covvenniiisnnissniinns | ceveeees 747515 | ........ 750,000 | .......... 746,160 92 05/15/2022.
94974B FG 0 |WELLS FARGO & COMPANY........cccovvvviimrriannes .. [ 12/13/2016. | WELLS FARGO SECURITIES LLC.......... | covveereviirriiieniiiins | cevena 3,008,619 | ....... 3,015,000 | ....... 2,979,323 | .........2,998,164 | .....cccoooun. 7,748 01/16/2018.
969457 BU 3 | WILLIAMS COMPANIES INC.. .. 12/21/2016. [ UBS SECURITIES.........covvrererrerririeirerins | ceereeiserisnsssirennninns | cernnins 486,784 510,000 | .......... 508,582 | ..............508,966 |....... 127 01/15/2023.
984121 BQ 5 |XEROX CORPORATION ..| .1 12/121/2016. | CONVERSION 50,272 | ...........50,000 | ............ 49,696 | ..............49,957 | ... 38 02/01/2017.
984121 CF 8 | XEROX CORPORATION........ooovverriirriirriinens .. [12121/2016. | BANK AMERICA..........oovvvirrriiriiinnriirines | cevvienniiinesiiseniinns | eevieend 677,393 | ......... 675,000 | .......... 674,156 | .............. 674,785 | ...... 173 03/15/2017.
064159 BE 5 | BANK OF NOVA SCOTIA ... |A112/13/2016. | BARCLAYS AMERICAN........cocoooiomriiinnns | o | cvvenn 2,633,832 | ....... 2,630,000 | ....... 2,627,081 2,628,829 | ....... 150 RN 2,629,392 | ..o | e 4,440 | 4,440 | 35,660 |12/18/2017.
136069 FA 4 |CANADIAN IMPERIAL BANK.. .. |A|12/13/2016. | CITIGROUP GLOBAL MARKETS. | I 2,005,958 | ...... 2,000,000 | ....... 1,998,380 11,999,317 | ....... 312 | e | e 1,999,629 | ...ccooccvervirens | 20000.6,329 | .........6,329 | . 43,056 |01/23/2018.
878742 AX 3 |TECK RESOURCES LIMITED ... | A 06/07/2016. | TENDER OFFER........ccoermrmirrrrmnrerinnns [ verivriierennsiininnns | vvinee 2,025,000 | ....... 2,000,000 | ....... 2,006,440 11,520,000 | ...... 482,547 | ..oveiereeet(B20) [ oo [ i 482,027 B [ 2,002,027 | ..oocvvvivrens | 000022973 | ... 22,973 | .o 42,500 | 02/01/2018.
89346D AF 4 | TRANSALTA CORP o [ A 1212112016, | VARIOUS.........ooooevcveriesiesiseissieessias | cvvessiesssessisssiensen | cviees 2,926,169 | ....... 3,000,000 | ....... 2,947,980 | ...........2,622,626 | ...... 339,201 | oo 4,268 | s [ e 343,469 . 2,966,096 | .......ccooccounnns | 0ennn(39,927) | ........(39,927) | ..... 137,000 | 11/15/2022.
02364W BC 8 |AMERICA MOVIL SAB DE CV......ccooomvrrirrrriiannns D | 09/08/2016. | MATURITY.......cvvorrrinrinenrinnnrisenninens | cevvinessissssisssiinns | e 1,150,000 | ....... 1,150,000 | ....... 1,140,662 | .......... 1,148,649 | ....ccovvvvvirn 1,351 | e | e 1,150,000 | ..o | e | evvrieniennn0 | 27,313 | 09/08/2016.
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05565Q CB 2 |BP CAPITAL MARKETS PLC D[ 12/13/2016. | HSBC SECURITIES LIMITED.......ccocoouvves | covveinmiiinniiinniiiins | e 968,475 | ....... 1,000,000 | .......... 993,080 | ..............995,074 |....... 633 633 (27,232) (27,232) | ....... 27,569 | 11/06/2022.
05565Q CE 6 |BP CAPITAL MARKETS PLC D|12/13/2016. | CIBC WORLD MARKETS - US................ . 996,376 | ....... 1,000,000 | .......... 978,580 | ... 989,410 | oo | i 4,211 4211 | | 993,622 | | 2,754 | 2,754 | 15,010 | 05/10/2018.
06849U AC 9 [BARRICKPD AU FIN PTY LT, D] 12/21/2016. | TRANSFER........coivririinrireinniierssinenns | ceerenissnssneiennsinns | vernnis 788,342 | .......... 750,000 | .......... 742,820 | .............T46,673 |....... ™ T | v | v TATA3 | | 040,928 | .........40,928 | ....... 53,213 | 01/15/2020.
219868 BS 4 | CORP ANDINA DE FOMENTO... D[ 12/13/2016. | HSBC SECURITIES LIMITED.......coocoovvver | covveemmriieniiieeiiiins | cevereees 736,340 | ......... 700,000 | .......... 755,349 | oo 738,763 | oo [ s (5,186) (5,186) | ...ovvvvvcverenns | verererene T3BBTT | i | 2,763 | 12,763 | 30,455 |06/15/2022.
46132F  AA 8 |INVESCO FINANCE PLC.......covvvvimrriirrriinniinns D[ 12/13/2016. | BANK AMERICA..........oovvomrvinniiinnriinns | cevvineeriesssisnniines | v 1,005,757 | ....... 1,000,000 | .......... 999,210 | ..............999,443 | ... 70 70 [ | e 999,513 | s | 6,245 | 6,245 | L 32,378 | 11/30/2022.
709629 AF 6 | PENTAIR FINANCE SA. 12/21/2016. | EXCHANGE...........cooiirviiieiicnniinniiinnies | covviessiisseissniinns | v 1,343,433 | ... 1,350,000 | ....... 1,347,001 | ...........1,348,170 | ...... 437 A37 | | 1,348,607 | i | e (B174) | (5,174) | 37,763 | 12/01/2019.
76720A AM 8 |RIO TINTO FIN USA PLC... . 06/14/2016. | TENDER OFFER . 998,751 | .ooouce. 975,000 | .......... 966,089 | ... [ e 144 144 | i | 970,792 | i | 027,959 | 1.027,959 | 10,969 | 12/14/2018.
80105N AG 0 |SANOFI .| D] 12/13/2016. | R W PRESSPRICH...........cconvvivirniirerininees [ v | v 479183 | .......... 450,000 | .......... 520,187 | .ovvernes 495182 | oo | e (7,844) (7,844) | ..o | erereneenn887,339 | | eeren(8,156) | v n(8,156) | ..o 21,700 | 03/29/2021.
85771P  AF 9 |STATOILASA......coiioiieiiceecerreseeieseseceeieees D[ 12/13/2016. | BANK AMERICA............coooervriirrrrmrniiinns | covveeeneinnneineniiinns | ceveeees 711,599 | ... 700,000 | .......... 698,810 | .... 699,233 | ....... 1M1 1M1 . . o 12,255 | 12,255 | 30,625 |01/23/2022.
857718 AA 4 |STATOILASA.....omiiirriiereieeeireseesesieessiens D[ 12/13/2016. | JEFFERIES & CO......vvvvvrrvireiirnerinens | cevvieeerinsssisesiiins | cvvenes 2,149,348 | ....... 2,000,000 | ....... 2,162,180 | ..o 2,084,546 | ..ooovvrvnniins | e (17,754) | ovvvevriens [ s (17,754) | covvveeverin | v 2,046,792 | ..o | oo 102,556 | ....... 102,556 | ... 121,917 | 04/15/2019.
91911T AM 5 |VALE OVERSEAS LIMITED.... D[ 12/21/2016. | CITIGROUP GLOBAL MARKETS.........c.. | covveeneeeimniiinniiins | cvv 1,091,750 | ....... 1,100,000 | ....... 1,114,795 | ... (1,262) B (16,687) (16,687) | ....... 63,498 |01/11/2022.
BCC20W 6T 6 |AABS2013-1A D 12/15/2016. | VARIOUS.........coooereeeresereeressiesiessiisees | cenveiesiesssssiessssnss | oeeieesenns 62,960 | ............ 62,960 | ............ 64,068 |... 0 01/15/2038.
031162 BF 6 |AMGEN INC ..| 06/15/2016. | MATURITY...... 250,000 250,000 | ......... 249,420 56 ....250,000 0. 06/15/2016.
36164N FE 0 | GE CAPITAL INTL FUNDING.. o] 1 04/15/2016. | MATURITY ..o | covvissniisssniesnnieens | covs 1,348,000 | ....... 1,348,000 | ....... 1,351,990 | ... . (2,436) . .1,348,000 . 0 |.......3,754 | 04/15/2016.
3899999. Total - Bonds - Industrial and MisCellangous...............ocuveirienicirniiiinnnes . ...194,719,059 |....192,957,142 |....195,250,741 | ....... 164,748,781 |....1,260,386 | ......(227,653)| ....occcceen0 [ s 1,032,733 |.. O 194,282,501 | ....ccooc0 | o 436,568 | ...... 436,568 | ..5,817,620 XXX
8399997. Total - Bonds - Part4..... . ....370,780,230 |....356,033,966 | ....382,241,965 | .......338,619,693 |....1,299,680 | ...(2,494,669)] ..............0 | ...... (1,194,989) | .. .369,167,398 .1,612,841 |.....1,612,841 | 13,909,863 XXX
8399998. Total - Bonds - Summary Item from Part 5..........cccooviriinnnicnniinniis . s | s 40,533,822 | ..... 40,050,000 | ..... A1117,598 | oo | e | e (71,626) | ..ovveevniinns [ s (71,626) | .. . 41,045,971 |.... ..(512,147) ] ...... (512,147) | ..1,077,996 XXX
8399999. TOt8l = BONGS..... et tessbens et nes s s ....411,314,052 |....396,083,966 |....423,359,563 | ....... 338,619,693 |....1,299,680 | ...(2,566,295) | .............0 | ...... (1,266,615) | ..ooovrrrennnnns 0 [ o 410,213,369 | ..o 0 |..1,100,694 |.....1,100,694 | 14,987,859 XXX
Common Stocks - Industrial and Miscellaneous
00206R 10 2 |AT&TINC .. | 11/09/2016. | BARCLAYS AMERICAN........oocvvermmrrirmnnns | v 37,405.000 | ....... 1,393,411 XXX | 1,299,086 1,287,106 | ........ 11,980 ceoe [ [ 11,980 1,299,086 |.... Y 94,324 | ........ 94,324 XXX
00287Y 10 9 |ABBVIEINC.... .. | 11/09/2016. | BARCLAYS AMERICAN... +0rrr.19,224.000 | .......1,205,991 XXX . 805,125 11,138,830 | ..... (333,705) | . .(333,705) | .. ...400,866 00,866 XXX
022098 10 3 |ALTRIA GROUP INC .. | 06/06/2016. | BARCLAYS AMERICAN.........cccoomemvvrmnnns | e 25,099.000 | ....... 1,633,673 XXX | 866,726 | ..........1,461,013 | ... (594,287) (594,287) | .. +..866,726 | ... | .....766,948 | ... 766,948 XXX
032654 10 5 |ANALOG DEVICES INC .. [ 02/26/2016. | VARIOUS.........ovvverrrernerernnrerseresnssinns | oneeees 18,858.000 | .......... 990,355 XXX ] 918,505 | ...........1,043,225 | ..... (124,720) (124,720) | covvvns . 918,505 | | 71851 | 71,851 XXX
039483 10 2 |ARCHER-DANIELS-MIDLAND CO.. .. |..]03/16/2016. | BARCLAYS AMERICAN........c.ccoovvvmmmirrs | correnne 24,432.000 | .......... 896,563 XXX | 1,167,720 | .............896,166 | ...... 271,554 271,554 . A67,720 | .o [ (271,157) | e (271,157) XXX
097023 10 5 |BOEING CO/THE .. 1 09/19/2016. | BARCLAYS AMERICAN.......coocovmmmrrrimnns | o 9,153.000 | ....... 1,166,128 XXX | 1,170,322 | .o 1,323,432 | oii(153,110) | covvvervvieniins | e | cevviinnd (153,110) | vvevrrrerriins | evvvreeens 1,170,322 | oo e (4,195) | (4,195) XXX
166764 10 0 [CHEVRON CORP.........ccoovoirrriirrricriiecnnieneninns .. | 07/14/2016. | BARCLAYS AMERICAN... <.rr...12,467.000 | .......1,330,933 XXX | 1,147,881 26,349 1,147,881 XXX
17275R 10 2 |CISCO SYSTEMSIINC.... .. [ 11/09/2016. | BARCLAYS AMERICAN........cocovmmmrrrmnnns | e 44,171.000 | ....... 1,385,729 XXX | 1,225,803 26,339 1,225,803 . 159,926 | ...... 159,926 XXX
191216 10 0 |COCA-COLA CO/THE .. | 02/26/2016. | BARCLAYS AMERICAN........cccoovunvviinnis | s 31,225.000 | ....... 1,365,371 XXX | 1,210,604 | ..........1,341,426 | .....(130,822) | ..cooovorvviiimriies | corvenniiinnis | e (130,822) | .. 1,210,604 B 154,767 | ....... 154,767 XXX
260543 10 3 |DOW CHEMICAL CO/THE.. .. | 09/19/2016. | BARCLAYS AMERICAN... [V I 24,785.000 | ....... 1,314,298 XXX | 1,290,736 | ..........1,275,932 | ... 14,804 | oo | e | s 14,804 1,290,736 Y 23,562 | ......... 23,562 XXX
263534 10 9 | DU PONT (E.l.) DE NEMOURS .1 02/10/2016. | VARIOUS........cooovviereierieinineieisnineiiens | vernns 18,742.000 | ....... 1,089,610 XXX ] 893,864 | ..........1,248,217 | ... (354,353) (354,353) . ....893,864 O I 195,746 | ....... 195,746 XXX
291011 10 4 |EMERSON ELECTRIC CO. ...| .- | 03/31/2016. | BARCLAYS AMERICAN..........coocoummrrmunns | v 21,391.000 | ....... 1,164,064 XXX | 1,198,357 | ..........1,023,132 | ..... 175,226 SOOI I 175,226 | .cooovvvveveci . 1,198,357 |.... I (34,293)| ........ (34,293) XXX
30231G 10 2 |EXXON MOBIL CORP........cccoommrrimmrriirerriiricriinnns .. | 07/14/2016. | BARCLAYS AMERICAN........cocoommmvrrmnnns | v 15,099.000 | ....... 1,430,877 XXX | 1,199,727 | ... 1,176,967 | ........ 22,760 | ..oooovvvriiis 22,760 | oo | e 1,199,727 | | e 231,150 | ....... 231,150 XXX
370334 10 4 |GENERALMILLS INC.....cccoovirviriiinriancianens .. | 02/26/2016. | VARIOUS 22,907.000 | ....... 1,346,848 XXX | 1,036,484 1,320,818 | ..... (284,334) (284,334) . 1,036,484 o] ..310,364 | ....... 310,364 XXX
458140 10 0 |INTEL CORP |+ 102/10/2016. | VARIOUS........corrverreenererneresseeesnneenns | onneees 37,569.000 | ....... 1,192,180 XXX ] 847,797 1,294,252 | ..... (446,455) [ [T DU (446,455) | ......cocvven. . ...847,797 o] ...344.383 | ... 344,383 XXX
459200 10 1 |INTL BUSINESS MACHINES CORP .. | 07/14/2016. | BARCLAYS AMERICAN........cccovvrirvrinrirs | overnnens 7,560.000 | ....... 1,208,356 XXX | e 1,086,222 . ....45,815 B [ 1,086,222 O I 122,134 | ... 122,134 XXX
460146 10 3 |INTERNATIONAL PAPER CO .. |..| 06/06/2016. | BARCLAYS AMERICAN... [V I 25,002.000 | ....... 1,077,425 XXX | 1,296,291 | ... ...942,575 e 353,716 . 1,296,291 | .... wr| (218,866) | ..... (218,866) XXX
478160 10 4 |JOHNSON & JOHNSON........coovvverririiierriins .. 1 02/10/2016. | BARCLAYS AMERICAN........cccoommmvrrmnins | v 12,836.000 | ....... 1,312,382 XXX | 1,003,564 | ........... 1,318,514 | .....(314,950) | ...oouvverrriienns [ e [ v (314,950) | vevrrieriis | ceviieeens 1,003,564 | ....cooverrinans | e 308,817 | ....... 308,817 XXX
494368 10 3 |KIMBERLY-CLARK CORP.. .. 1 01/05/2016. | BARCLAYS AMERICAN........cccoocvumvviannns | v 11,836.000 | ....... 1,534,830 XXX | 1,316,924 1,506,723 | ....(189,799) | .o [ e [ s (189,799) | .vvvecverii | v 1,316,924 o] 217,906 | ... 217,906 XXX
500754 10 6 |KRAFT HEINZ CO/THE v |+ [ 03/16/2016. | VARIOUS........coorrverererceeeeresseeenseeens | veneees 18,477.000 | ....... 1,429,509 XXX | 1,349,676 11,344,387 5,290 | oo | e 1,349,676 Y 79,833 | ... 79,833 XXX
532457 10 8 |ELILILLY &CO .1 02/12/2016. | VARIOUS........cooovrireirerieirsinsisinnieiiens | vevnns 16,250.000 | ....... 1,154,919 XXX | 868,349 1,369,225 | ... (500,876) (500,876) . | e 286,570 | ....... 286,570 XXX
539830 10 9 |LOCKHEED MARTIN CORP........ccccoommmvrirmrrriannns .. 1 03/31/2016. | BARCLAYS AMERICAN........cccoormmvrrinnns | et 6,818.000 | ....... 1,519,150 XXX ] 627,240 11,480,529 | ..... (853,289) [ [ DO (853,289) | ..o . ]....891,910 | ... 891,910 XXX
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

8'vi3a

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
o Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
58933Y 10 5 |MERCK & CO.INC .. [09/19/2016. [ VARIOUS.........ovvvvrrrerrrernnrerssrersnsenns | neeees 20,930.000 | ....... 1,291,849 XXX ] 922,911 | ..........1,105,523 | ... (182,612) | covvvevevcreiies | e | e (182,612) | .. ] ...368,938 | ... 368,938 | ....... 38,511 XXX
594918 10 4 |MICROSOFT CORP.... .. 1 01/29/2016. | BARCLAYS AMERICAN........cccoomerviranrns | s 15,011.000 | .......... 824,464 XXX ] 487,052 | .............832,810 | ... (345,758) | .vvovceveecivins | e | cervi (345,758) | .. 337412 337,412 | o XXX
637071 10 1 |NATIONAL OILWELL VARCO INC.. ..102/10/2016. | BARCLAYS AMERICAN........ccovvererrireiis | wreres 26,321.000 | .......... 836,593 XXX ] 881,490 | ... 0 [ | e 881,490 | s | (44,897) (44,897) XXX
681919 10 6 |OMNICOM GROUP ..|.-101/07/2016. | PRIOR YEAR INCOME...........c.ccoocvrennnnes XXX e 0 O I XXX
713448 10 8 |PEPSICO INC....ooorviirriiceiieneiieeeiiseniiennis .. 1 02/12/2016. | BARCLAYS AMERICAN........cocoommmrrirmnnns | s 13,416.000 | ....... 1,315,546 XXX | 1,011,410 | ...coee.e. 1,340,527 | ..... (329,116) | cvvvvververcrrins | cevviverriinnies | ceveirnad (329,116) | ovvvvvrrerrrins | ervereens 1,011,410 | [ e 304,135 | ....... 304,135 | ........ 9,425 XXX
717081 10 3 |PFIZERINC . [ 11/09/2016. | VARIOUS........corverrrernrrernrerssrersseenns | nveees 37,104.000 | ....... 1,212,725 XXX | 1,163,179 97,717 | (34,538) e [ (34,538) | oo | e 1,163,179 N I 49,546 | ......... 49,546 | ....... 44,525 XXX
718172 10 9 |PHILIP MORRIS INTERNATIONAL.........ccocovvvnmeee .. | 11/09/2016. | BARCLAYS AMERICAN........cccoomervvrennns | s 15,491.000 | ....... 1,471,610 XXX | 1,359,536 1,361,814 | ......... (2,278) (V224 TS I 1,359,536 N 112,074 | ... 112,074 | ....... 63,513 XXX
74251V 10 2 |PRINCIPAL FINANCIAL GROUP.... .. | 03/31/2016. | BARCLAYS AMERICAN.......ccovvermrrriinirs | rvves 25,070.000 | .......... 993,301 XXX | 1,310,366 1,127,649 | ... 182,717 | e | s | e 182,717 | e 1,310,366 | (317,085) | ...... (317,065) | ......... 9,527 XXX
742718 10 9 |PROCTER & GAMBLE CO/THE ..| .| 03/31/2016. | BARCLAYS AMERICAN... [ I 16,405.000 | ....... 1,354,470 XXX | 1,261,619 | .........1,302,721 | ... (41,103) e [ [ (41,103)] .. I O 1,261,619 |.... XXX
747525 10 3 |QUALCOMM INC .. | 06/06/2016. | BARCLAYS AMERICAN........cocoommmrrrmnnns | s 18,558.000 | ....... 1,019,931 XXX | 1,288,389 | ..coocvvennnn 927,622 | ...... 360,768 | ... | e | e 360,768 | ... | v 1,288,389 | ..oocvvrrriinne ....(268,458) | ...... (268,458) XXX
773903 10 9 |ROCKWELL AUTOMATION INC. .. 102/10/2016. | BARCLAYS AMERICAN........cccoovumvvvinnns | s 10,466.000 | ....... 1,030,428 XXX | 1,073,916 1,073,916 | 0 [ | v 1,073,916 N O (43,488)| ........ (43,488) XXX
87612E 10 6 |TARGET CORP .. | 03/16/2016. | BARCLAYS AMERICAN.........ccoocmmmvvrmnrns | s 16,225.000 | ....... 1,317,320 XXX | 1,003,720 1,178,097 | ... (174,377) 1,003,720 o] ..313,600 | ....... 313,600 XXX
882508 10 4 |TEXAS INSTRUMENTS INC .. | 03/16/2016. | BARCLAYS AMERICAN........ccovvrmrrrirrnirs | rvren 23,042.000 | ....... 1,276,266 XXX | 808,436 1,262,932 | ... (454,496) ....808,436 O I 467,830 | ....... 467,830 XXX
911312 10 6 |UNITED PARCEL SERVICE-CL B.. .. | 03/31/2016. | BARCLAYS AMERICAN.........cccoovmmvrvannns | s 12,944.000 | ....... 1,368,988 XXX | 1,112,746 1,245,601 | ..... (132,855) 1,112,746 o] 256,242 | ...... 256,242 XXX
913017 10 9 |UNITED TECHNOLOGIES CORP. .1 02/12/2016. | BARCLAYS AMERICAN..........cccovriicmrine | o 11,044.000 | .......... 947,605 XXX ] 1,050,631 11,060,997 | ....... (10,366) 1,050,631 |.... wer [ (103,026) | ...... (103,026) XXX
92343V 10 4 |VERIZON COMMUNICATIONS INC .. | 11/09/2016. | BARCLAYS AMERICAN... | 26,121,000 | .......1,248,847 XXX | 1,198,258 1,207,313 .(9,055) . 1,198,258 | ..o [ s 50,589 .50,589 XXX
931142 10 3 |WAL-MART STORES INC .1 03/16/2016. | VARIOUS.........ooorvvrrieeineieneeirsneins | cevie 17,278.000 | ....... 1,170,190 XXX | 1,254,139 1,059,141 | ...... 194,997 1,254,139 . (83,949) | ........ (83,949) | ....... 17,105 XXX
94106L 10 9 | WASTE MANAGEMENT INC. .. | 03/16/2016. | BARCLAYS AMERICAN........covvermrrrrririrs | wrvvenn 25,939.000 | ....... 1,516,793 XXX | e 1,269,174 .1,384,364 B [ 1,269,174 | e 247619 | ....... 247,619 | ....... 10,635 XXX
26852W 10 3 |E-HOUSE CHINA HOLDINGS-ADR.... C|08/16/2016. | MERGER............ccooovemmriiirnriinriiieniiienis | oo 299,826.000 | ....... 2,038,817 XXX | 1,959,448 11,885,906 1,959,448 I 79,369 XXX
455807 10 7 |IND & COMM BK OF-UNSPON ADR.. .. | C|12/21/2016. | VARIOUS........coomvrrirrrinrrienriisnsiinseies | o 115,000.000 | ....... 1,337,450 XXX ] 1,994,664 .1,375,400 1,265,000 i 72,451 XXX
Y1456Z 15 1 | CHINA TAIPING INSURANCE HOLD. B[ 11/28/2016. | DIRECT........ooovviierirnrirerisenescniisnnees | e 968,000.000 | .......2,054,720 XXX | 2,054,720 0 . 2,054,720 XXX
90138A 10 3 |21VIANET GROUP INC-ADR .| C| 12/21/2016. | BARCLAYS AMERICAN........c.ccoovvrmmmrrns | covene 215,258.000 | ....... 1,575,689 XXX | 4,116,239 [ [T SO (434,316) | ..o 4,116,239 ...| (2,540,550) XXX
98426T 10 6 |YYINC-ADR C| 12/21/2016. | BARCLAYS AMERICAN..........ccoovvvvmmnics | v 33,000.000 | ....... 1,411,080 XXX | 2,006,608 | ..........2,061,510 | .......(54,902) | ....ovororrreinnis | v [ s (54,902) | .o | e 2,006,608 .| ....(595,528) XXX
Y3990B 11 2 |IND & COMM BK OF CHINA-H.......ccoocoovvvirrrinnans B | 11/28/2016. | DIRECT . |..-6,159,000.000 | ....... 3,801,255 XXX | 3,801,255 | .........1,721,054 | .....275185 | ..coooooviviiieriis | i | e 275185 | .....(1,776) | .......... 3,801,255 XXX
Y14904 11 7 |CHINA MERCHANTS SECURITIES-H.... 11/28/2016. | DIRECT.... ....3,231,000.000 | ....... 5,049,367 XXX | e 5,049,367 0 [ oo [ s 5,049,367 . XXX
G6847M 10 8 | OURGAME INTERNATIONAL HOLDI 11/28/2016. | DIRECT ..2,147,000.000 | .......1,083,844 XXX | 1,083,844 . 0 . 1,083,844 0| . XXX
9099999. Total - Common Stocks - Industrial and MISCEIIANEOUS..............iiiiiiiiiiiis i | onend 66,691,750 XXX | 64,350,120 .(3,941,356) | ..o 0 [ 729,664 | ...... (4,671,020) | .......(1,776) | ......... 63,620,456 | .... ...0 1..3,071,293 |.... 3,071,293 | ..1,032,685 XXX
9799997. Total - COMMON StOCKS - Pat 4..........couuiiiiiiiriiossi s osnsisisssss s s | oo 66,691,750 XXX ] 64,350,120 | ......... 58,298,529 | ..(3,941,356) | .....ccccee0 | 729,664 | ... (4,671,020) | .. 63,620,456 0 ]..3,071,293 |.....3,071,293 | ..1,032,685 XXX
9799998 Total - Common Stocks - Summary Ifem from Part 5.........c..oiiiiiiiiiiiii oo | e 28,147,655 XXX | 29,934,961 | ..o s ..3,510,532 | ...... (3,510,532) | .ooooovrveinrians | v 26,424,429 |........ (3,057) | ..1,726,283 |..... 1,723,226 | ..... 388,773 XXX
9799999. Total - Common Stocks............. OO OO PO OO OO RRYRTRY JVOORE 94,839,405 XXX | . 94,285,081 | ......... 58,298,529 | ..(3,941,356) .4,240,196 | ...... (8,181,552) | .........(1,776) | ... 90,044,885 | ........ (3,057) | ..4,797,576 |....4,794,519 | ..1,421,458 XXX
9899999. Total - Preferred and Common Stocks s . s | e 94,839,405 XXX | 94,285,081 | ......... 58,298,529 | ..(3,941,356) 4,240,196 | ..... (8,181,552) | ........(1,776) | ......... 90,044,885 | ........ (3,057) | ..4,797,576 |.....4,794,519 | ..1,421,458 XXX
9999999. Total - Bonds, Preferred and COmMMON SOCKS...............ovvverrriiiniriiiiriirs i ....506,153,457 XXX ..517,644,644 | ....... 396,918,222 | ..(2,641,676) | ...(2,566,295) | ..4,240,196 | ...... (9,448,167) | ......... (1,776) | ....... 500,258,254 |........ (3,057) | ..5,898,270 |..... 5,895,213 | 16,409,317 XXX




Sl

Annual Statement for the year 2016 ofthe C@NtU ry Su rety Com pany
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2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - Industrial and Miscellaneous
001010 AF 3 |ADT CORP.......covvueririierirerirenisriisiins .. | 06/14/2016 | JEFFERIES & CO.......covvvvvvircrinrirerens 12/21/2016 | JEFFERIES & CO......covvorevirrrrineivnines | i 2,000,000 | ......... 1,819,375 | ......... 1,885,000 | ......... 1,832,544 | ..o | v 13,169 | .o | v 13,169 | vveeievies | v | v 52,456 | ...... 52,456 |...... 65,333 |..... 29,556
02005N  BF 6 |ALLY FINANCIAL INC.......cecoonirrrrrrcrins . | 05/04/2016 [ J.P. MORGAN.......cocmrermrrrrrrrirerierirenes 1212172016 | J.P. MORGAN........covvrirrerieirieirerinerins | vveins 2,000,000 | ......... 2,020,000 | ........ 1,985,000 | ......... 2,019,037 [(C15) ORI I (963) | coveveereries | vervnrrrnenns | e (34,037) | ... (34,037) | ....124,903 | ..... 53,986
RBC CAPITAL MARKETS SECURITIES -
03674P AJ 2 |ANTERO RESOURCES CORP... .. | 07/29/2016 | VARIOUS 12/13/2016fUS | 5,000,000 | ......... 4,975,000 | ......... 5,160,000 4,977,335 2,335 | o | erieneeennn2,335 | e | e | 182,665 |..... 182,665 |....160,833 |..... 51,667
747525 AF 0 |QUALCOMMINC.... .|..| 05/19/2016 | CITIGROUP GLOBAL MARKETS 12/13/2016 | CITIGROUP GLOBAL MARKETS ..1,700,000 | .. ,750,405 | . 1,716,289 1,747,603 (2,802) [ coovereernrenne [ everireerena(2,802) [ o [ v | e (31,314) | ..... (31,314)
84756N AD 1 |SPECTRAENERGY PARTNERS............ .. | 08/11/2016 | STIFEL NICOLAUS & CO .| 12/21/2016 | STIFEL NICOLAUS & CO 2,500,000 | ......... 2,785,325 | ......... 2,638,128 2,773,919 | o [ v (11,408) | ..o ...(135,790) | ...(135,790)
882440 AX 8 | TEXAS GAS TRANSMISSION .. | 12/05/2016 | MESIROW FINANCIAL INC..........cocconee. 12/13/2016 | MESIROW FINANCIAL INC.......coocoverirene | rvrirnee 2,500,000 | ......... 2,630,913 | ......... 2,576,872 .2,630,221 (692) [ vvvvvereernenn | ererrerireena(892) | oo | e | e (53,350) | ... (53,350)
064149 C8 8 |BANK OF NOVA SCOTIA . |A| 05/20/2016 | VARIOUS 12/13/2016 | VARIOUS 950,000 | ........ 1,038,692 | ... 1,018,668 1,028,649 | .o [ e (10,042) | oo | eerieeeeee(10,042) | oviins [ [ e (9,981)] ....... (9,981)
064159 HB 5 | BANK OF NOVA SCOTIA . |A| 07/26/2016 | KEYBANC CAPITAL MARKETS. 12/13/2016 | KEYBANC CAPITAL MARKETS......cccoovee | wovrvnnee 3,000,000 | ........ 3,187,170 | ......... 3,060,449 .3,181,012 ..(120,562) | ...(120,562)
81783Q AA 3 | SEVEN GENERATIONS ENERGY.. .| A| 09/08/2016 | BANK AMERICA. 12/21/2016 | BANK AMERICA. ..4,000,000 | .. ,280,930 | . 4,245,000 A4,234296 | .o | e (46,634) | i | e (46,634) | s | i | 10,704 | 10,704
00163G AT 4 |ALM2012-7ACR D| 09/13/2016 | CITIGROUP GLOBAL MARKET: .| 12/21/2016 | CITIGROUP GLOBAL MARKET 2,000,000 | ......... 1,977,920 | ......... 1,996,434 1979475 | e | e 1855 | i | 1,555 | i | | 016,959 | 16,959
09681L AB 6 |BOC AVIATION LTD... D| 09/22/2016 | WELLS FARGO SECURITIES LLC.......... 12/13/2016 | WELLS FARGO SECURITIES LLC.......... | wocveueee 2,500,000 | ......... 2,617,750 | ......... 2,402,158 .2,615,511 ..(213,352)
14309Y AU 8 |CGMS 2012-4A DR D| 10/14/2016 | MORGAN STANLEY........c.ccovveirunriirnirnns 12/21/2016 | MORGAN STANLEY........coovvcmirveriimriinis | v 5,000,000 | ........ 5,000,000 | ........ 5,046,581 15,000,000 | oo [ | e | e | | v | 046,681 | 46,581
14311U AG 3 |CGMS2016-3AC D| 08/09/2016 | CITIGROUP GLOBAL MARKETS... 12/21/2016 | CITIGROUP GLOBAL MARKETS... 2,500,000 | ......... 2,471,575 | ........ 2,414,708 2,473,429 854 | i [ 1,854 | | e | (58,722) ] e (58,722)
191241 AE 8 |COCA-COLA FEMSA SAB CV .|D| 05/12/2016 | CITIGROUP GLOBAL MARKET 12/13/2016 | CITIGROUP GLOBAL MARKET: ..2,000,000 | .. 117,263 | . 2,026,314 2,109,075 (8,188) ..(82,760) | ..... (82,760)
74733L  AE 2 |OOREDOO INTL FINANCE D| 09/07/2016 | BARCLAYS AMERICAN 12/20/2016 | BARCLAYS AMERICAN.......covvvervmrinens | e 400,000 | ............ 462,000 | ............ 424583 | ........... 460,389 | ....ooveiririn | e (1,611) [ oo (35,808) | ... (35,808)
82937T AA 0 |SINOPEC CAPITAL 2013 LTD....cocoovvrennee D| 11/16/2016 | CITIGROUP GLOBAL MARKETS............ 12/20/2016 | CITIGROUP GLOBAL MARKETS.........e. | ovveenns 2,000,000 | ......... 1,983,280 | ......... 1,937,638 | ... 1,983,476 196 (45,838)] ..... (45,838)
3899999. Total - Bonds - INdustrial and MISCEIANEOUS..........iuiuiiiiiiiiiiiis | ittt sis st sninns | ariiead 40,050,000 | ....... 41,117,598 | ....... 40,533,822 | ....... 41,045971 [ o 0] (71,626) | ..ooovvvennnnd 0 ...(512,147) | ...(512,147) [ 1,077,996 | ...452,341
8399998. TO8AI = BOMAS. ettt oLk s R Rt | enens 40,050,000 | ....... 41,117,598 | ....... 40,533,822 | ....... 41,045,971 | oo 0] (71,626) | oooovveeennd 0 ..(512,147) | ...(512,147)| 1,077,996 | ...452,341
Common Stocks - Industrial and Miscellaneous
21833P 10 3 |CORBUS PHARMACEUTICALS HOLDIL.. | .. | 11/03/2016 | BARCLAYS AMERICAN..........ccccovrvrnnnn. 11/25/2016 | BARCLAYS AMERICAN........ocvervvvrivirnns | veeen 375,661.000 | ......... 2,619,109 2,922,405 2,619,109 0
223622 10 1 |COWEN GROUP INC-CLASSA.. 11/08/2016 | BARCLAYS AMERICAN 12/05/2016 | EXCHANGE.........ccooevvierecresreesiesienees | evvia 83,525.000 | ...coonee. 253,883 253,883 253,883 0
223622 60 6 |COWEN GROUP INC-CLASS A.. .. | 12/05/2016 | EXCHANGE. 1212172016 | VARIOUS........coovverirrineiverireninnieniins | v 20,881.250 | ...cooonene 253,883 338,275 253,883 0 ,
66704R 80 3 |NORTHSTAR REALTY FINANCE .. | 04/27/2016 | BARCLAYS AMERICAN 12/21/2016 | BARCLAYS AMERICAN........coovernvvrirrnes | e 286,114.000 | ......... 3,718,583 | ......... 4,360,377 | ......c.. 3,718,583 (VI PRI IR DO 641,794 |..... 641,794 |...343,33
835898 10 7 |SOTHEBYS w... | .| 07/06/2016 | BARCLAYS AMERICAN 07/29/2016 | BARCLAYS AMERICAN.........c.coevvvivvvnis | v 20,023.000 | ............ 526,362 | ............ 649,230 526,362 (VI PRI IRVRRRIRR DO 122,868 |..... 122,868 | ....cccoooveienes
871639 30 8 |SYNERGY PHARMACEUTICALS INC..... .. | 10/25/2016 | BARCLAYS AMERICAN..........cocverrermiens 12/09/2016 | BARCLAYS AMERICAN........coovervvvrirrnes | eeee 111,328.000 | ............ 585,094 | ............ 633,387 585,094 (V1 SVOOPRORRTOTORN IPPORRIRTOREN IO 48,293 | ...... 48,293 | ..o [ e
91911K 10 2 |VALEANT PHARMACEUTICALS INTE.... |.. | 05/13/2016 | BARCLAYS AMERICAN 12/21/2016 | BARCLAYS AMERICAN........cocoovvvinirrnes | eeene 104,500.000 | ......... 5,956,625 | ......... 1,530,925 2,446,093 | oo [ .3,510,532 | ...... (3,510,532) | .. ...(915,168) | ...(915,168)
G66721 10 4 |NORWEGIAN CRUISE LINE HOLDIN..... .. | 09/20/2016 | BARCLAYS AMERICAN 12/21/2016 | BARCLAYS AMERICAN.......coovverivmrinens | v 42,214.000 | ........ 1,564,892 | ........ 1,896,253 (V] USSR IR DO 331,361 |..... 331,361
26852W 10 3 |E-HOUSE CHINA HOLDINGS-ADR......... C| 04/08/2016 | BARCLAYS AMERICAN 08/16/2016 | MERGER..........coovvvrerircircrieiiserierienes | cvrees 23,022.000 | ............ 142,967 | covvvrnees 156,550 0
45174L 10 8 |IKANG HEALTHCARE GROUP-ADR....... C| 07/11/2016 | BARCLAYS AMERICAN 12/21/2016 | BARCLAYS AMERICAN........cccovvvvvvrirnns | e 224,400.000 | ........ 4,070,902 | ......... 3,204,432 0 ...(866,470) | ...(866,470)
Y1837N 10 9 |CSPC PHARMACEUTICAL GROUP LT...|B| 03/07/2016 | DIRECT 03/30/2016 | DIRECT ...3,694,000.000 | ......... 2,963,515 | ......... 3,346,710 0 [ | 001,963 oo 381,232 |..... 383,195
876108 10 1 | TARENA INTERNATIONAL INC-ADR...... C| 06/17/2016 | BARCLAYS AMERICAN. 08/23/2016 | BARCLAYS AMERICAN. ....80,794.000 ..759,437 0
Y2642B 10 8 |CHINA JINMAO HOLDINGS GROUP...... B| 05/24/2016 | DIRECT 08/10/2016 [ DIRECT .......coouvemieerieriirerienirseeiesinenes | e 326,000.000 ....84,057 0 .
G60744 10 2 |MGM CHINA HOLDINGS LTD......ccovevenee B| 11/03/2016 | DIRECT.. 11/07/2016 | DIRECT.. ...2,960,000.000 | ......... 4,095,256 | ......... 5,080,181 . 0 (8,476) | .....993,401 |..... 984,925
Y7690W 10 2 | SHANGHAI PHARMACEUTICALS-H....... B| 02/26/2016 | DIRECT.. 04/12/2016 [ DIRECT ..o | e 774,300.000 | ......... 1,392,770 | ......... 1,544,963 1,392,770 (1 [ OO ROV 3,454 |..... 148,739 |..... 152,193
G8569A 10 6 | SUNAC CHINA HOLDINGS LTD............. B| 06/24/2016 | DIRECT.. 08/15/2016 [ DIRECT .....ccovoivririisinsissnsssrisensssseseeeas ...1,676,000.000 | ............ 947,626 | ......... 1,132,517 947,626 (] [N [P (81)].....184,972 |..... 184,891 | .o
9099999. Total - Common Stocks - Industrial and Miscellaneous... 29,934,961 | ....... 28,147,655 | .......26,424,429 ..3,510,532 |...... (3,510,532) | .cvoovveen0 [ o (3,057) | ..1,726,283 |..1,723,226 |...388,773
9799998. Total - Common Stocks............. 29,934,961 | ....... 28,147,655 | ...... 26,424,429 ..3,510,532 | ...... (3,510,532) (3,057) | ..1,726,283 |..1,723,226 |...388,773
9899999. Total - Preferred and Common Stocks 29,934,961 | ....... 28,147,655 | ....... 26,424,429 .3,510,532 |...... (3,510,532) | .oooovveen0 | oo (3,057) | ..1,726,283 |..1,723,226 |...388,773 | ..cccceenn. 0
9999999. Total - Bonds, Preferred and Common Stocks..............cc.ccc...... 71,052,559 | ....... 68,681,477 | ....... 67,470,400 (71,626)|..3,510,532 | ...... (3,582,158) | ...........0 | ... (3,057) | ..1,214,136 |..1,211,079 |.1,466,769 |...452,341
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
NAIC Valuation Method| Do Insurer's Assets
(See Purposes and Include Intangible
NAIC Procedures Manual of | Assets Connected with
Description Company the NAIC Investment Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number Analysis Office) Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
Common Stocks - U.S. Property and Casualty Insurer
99C000 16 5 ‘ ProCentury Insurance Company. L= I RRTOUN ISR 46,550,269 | ..o | e 138,500.000 | ..oovrorriirirririranins 100.0
1199999. Total - Common Stocks - U.S. Property and Casualty Insurer. (U] 46,550,269 XXX XXX
1899999. Total - Common Stocks.. 0 ......46,550,269 XXX XXX
1999999. Total - Preferred and Common Stock. (U [ 46,550,269 XXX XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.

SCHEDULE D - PART 6 - SECTION 2

4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE
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SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
6 7 8

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
F Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase | (Amortization) | Impairment Change in YearonBond | Due and Effective | When | Received Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | Accretion Recognized B./AC.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest
Exempt Money Market Mutual Funds as Identified by the SVO
09248U 71 8 |BLACKROCK LIQ FUND T-FD-IN.......coooiiiiniriieniiieriiienes | e o [12129/2016. | DIRECT........oooiiiiriiiereiieneiseceiseseieseeieneieesenes | ceeee XXX eoooee | e 2,252,125 | oo | e [ e . 2,252,125 | ...coceoee. 1121 | ....0.360 |..... 0.360 [MAT... | oo [ e
38142B 70 8 | GOLDMAN SACH FIN SQ TRIN-SV....c.vvviiiririrriniirerniins | vevrviiens o | 12129/2016. [ DIRECT .....oovvuiiiirnrieiinisierssiseeesissiessesseissnsnsies | oees 99,9, U S 230,551 | .o | e [ . 230,551 | v ....0.010 |..... 0.010 [MAT... [ oo | e
38141W 27 3 | GOLDMAN SACHS FIN SQ GOVT-FS.......cccccocvmmmiimimiinanne | corvannees .. [12/29/2016. | DIRECT.........ooiiiiiniisniissnisssisssiesssessscensnenes | oo )35 S 140,986 | ...oooovvcvenicians | e | e - .140,986 401 ....0.300 |..... 0.300 |MAT... |..
8899999. Total - Exempt Money Market Mutual Funds as Identified by the SVO e s 2,623,662 (U I 0 [ v 0 0 XXX 2,623,662 | ...oovuun 1,522 | oo 0 XXX XXX XXX | .. .
9199999. Total - Short-TErm INVESIMENES............oriiiriiirisciss i sesensiennies 2,623,662 (O [ () 0 0 XXX 2,623,662 | .......... 1,522 | v 0] XXX XXX XXX | oo (O IR 0
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Sch.DB -Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25
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Century Surety Company

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open Depositories
JP Morgan Chase Bank, N.A Columbus, Ohio. 3,089,755 | XXX
Bank of America Charlotte, North Carolina 304,667 | XXX
Comerica Bank Dallas, TEXAS.........cccvririiriiciiniiesisisissss s | s 1,000,000 | XXX
The PrivateBank Bloomfield Hills, MIChIgGan.............cceueiiiinrininieieeessssssesseessessensssses | ceveeene 1,305 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 4,395,728 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 4,395,728 | XXX
0599999. Total Cash XXX XXX 0 0 4,395,728 | XXX

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

12,603,033

1. January. 3,308,038 |4. April
2. February. 7,206,605 |5. May.
3. March 13,194,730 | 6. June

9,894,275
17,360,131

7. July.

22,926,031

8. August
9. September.

20,016,927
12,950,936

10. October. 17,355,683
11. November. 24,584,302
12. December. 4,395,727

E26
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

Description

2
Code

3
Date Acquired

4

Rate of Interest

5
Maturity Date

6
Book/Adjusted Carrying Value

7

Amount of Interest Due & Accrued

8

Amount Received During Year

NONE
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Century Surety Company

OSITS

SCHEDULE E - PART 3 - SPECIAL DEP

Deposits for the

Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AasKa.......ccoooeronrenrenreereen AK |
3. Arizona
4. Arkansas...
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida .
11, GEOMGi@.u e
12.  Hawaii HI
13.  Idaho. D]..
14.  lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22.  Massachusetts. Statutory Deposit 799,975 831,125
23.  Michigan.... Statutory Deposit 75,200 87,961
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey.... .
32. Statutory Deposit 231,918 240,781
33. Statutory Deposit 2,752,727 2,989,405
34.
35.  North Dakota.
36.  Ohio... Statutory Deposit 2,823,902 2,960,229
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Caroling..........coeeeeuereeeees SC|.. Statutory Deposit 219,874 223,059
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 2,823,902 2,960,229 4,079,694 4,372,331
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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