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Annual Statement for the year 2016 of the Catholic Ladies of Columbia

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. Ar8ASUNY SECUMEIES.......cvevvieeiieiieicseieeie ettt ssssnns | sesessssssessesssssssessens | esiessssenns 0.0 [ oo | e | e (01 IO 0.0
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..............ccceveeiees | evivivines 1,201,669 | ............. 13 | 1,201,669 |..ooverireieeccreies | e, 1,201,669 | ............. 1.2
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.............ccccoeveeereereineeneireirnineneens | v 9,632,349 | o102 | 19,632,349 | oo | e 9,632,349
1.43 Revenue and assessment obligations.............cccoeevecrenieeveesieeenees | eveevenns 18,724,950 18,724,950
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.........cccccoevverveueneivees | cevereresieesseniens | cevvevieinns 0.0 [ eroieieereeieieieies | e | e (01 IO 0.0
1513 AlLOtNE ..ottt stess s sssensns | svsessssesssessnsssssnnsans | sssessesenes 0.0 [ o v | e (V1 I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........cccccooe | coverrrrvrinnnad 6,704 | ............. {0 6,704 | ..o | e 6,704 | ............. 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiN€ 1.5271.........cuvieirieeieieesseieieis | oo | cveesssnnens 0.0 [ oo | e | e (01 IO 0.0
1,523 Al ONEI ..ottt stess s sssssensns | sssesssssssssessnnssssnssnns | sssessesenes 0.0 [ o e | e (V1 I 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). . .vvovveerirc ittt ssssnsass | ciesinns 59,292,828 59,292,828 |.....covvimrimrineineis | v 59,292,828
2.2 Unaffiliated non-U.S. securities (including Canada ..3,780,850 3,780,850 |.... 3,780,850
2.3 Affiliated SECUMLIES. ......cverreeereecriecieieieeeieessseessessisenesssnissesenesssssnenes | envnsnennensessssnnenneninns | erveenennnens0000 | [ | s 0
3. Equity interests:
3.1 Investments in MULUAI FUNDS.........coviiinineeeereesieneens | crnrineienssneensses | e 0.0 [ v e | s (V1 IO 0.0
3.2 Preferred stocks:
321 AFFIEEE. ... oottt | sbesieeisei e | i 0.0 [ [ e | e (I 0.0
3.22 UNAffiliated.......oveureererceeeireieeieeireieeseeseeseie ettt sneesnenns | eeeneeeens 1,891,800 | ...cconvnee 2.0 | o 1,891,800 | ..o | e 1,891,800 | ...cocenvnee 2.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfIIEA. ...ttt ns | entene sttt entenis | eeseseenea 0.0 [ o [ e | e (V1 I 0.0
3.32 UNAfilIAtEA. ..ot snsssiees | b | i 0.0 [ oo [ e | e (I 0.0
3.4 Other equity securities:
341 AFFIBEE. ..ottt | sbeniees e | i 0.0 [ oo e | s 0 [ oo 0.0
342 UNGFIlIALE. ...ttt ensseees | ceeetees e | e 0.0 [ oo [ e | e 0 [ o 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFFIEE. ... veoveoeee ettt | sttt | e 0.0 [ oo [ et | e [V [ 0.0
3.52 UNAffiliAteA.......veereeeirierieieiiesirris sttt sssenes | sessssssssesssnssssessanss | sessesseneas 0.0 [ oo e | s 0 [ oo 0.0
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........cccocuiiieieiciirieiesisseeie s essssessesssnns | sessesssssssessessssessenies | soessessssens 0.0 [ oo | e | e (01 IO 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)...........cccoevirieiiniseeeseenns | e | e 0.0 [ | e | e (01 IO 0.0
5.3 Property held for sale (including $......... 0 property acquired in
satisfaction of debt)........cccovvviiiiiecece s | e | o020 | [ | (01 IO 0.0
6. CONTACE IOBNS........coovreceeeeereeceeeeeeeeeee et ensesssnssssensesesenssassensssssensnnnns | cevensenisssnseenessninssns | everreereenn0.0 | orieiien 1,323,720 [ oo | e 1,323,720 | ............. 14
7. DEMIVALIVES......ocviiiciieircsste e ssissensssisseessssssssensessssssssessnssneens | enennssnensessnsnnenenens. | ererenenenens0000 | e [ | o (V1 IO 0.0
8. ReCeivables fOr SECUMHIES. .........ovurrururrirreirrieereineireieetneeeiisesneesesessseseessssessssessesensns | ceseesnssnessessnssnesessens | seneesnnesss0:00 | orireineinsininnininins [ e | coveeeessessesseseeseeeees (V1 I 0.0
9. Securities lending (Line 10, Asset Page reinvested collateral)...........cccooeceecveeiieies | cevevevevesneveeieieiens | eveeverennnn00 | i [eerereee XX i [ )9, RN IR XXX...
10. Cash, cash equivalents and short-term investments..............cccoceevevereeeiiericnecsiieens | evveereeeenni 320,202 | iviiiiee0.3 | iiiiie0i858,358 | oo | e 658,358 | ......co.. 0.7
11, Other inVested @SSELS.........orrriniicinincernerssiecnesissnenesssseenesssnssssenenes |seseresssssnenssnnnreneses | senereersss000 |t | i | s 0] i 0.0
12. Total INVESIEd @SSELS.......c.ceieieieeececceeeeeeeee e esssesese s s s enenenenenenenenenesesenenenns | eeennn 04,858,352 | .........100.0 | ..........96,513,227 | .ooooovviiieel0 | 96,513,227 | ......... 100.0
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

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

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

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

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

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

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

8.1 Totals, Part 1, COIUMN 11 ..ottt

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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

2. Cost of acquired:

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

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

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

4. Accrual of discount

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

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

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

15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, December 31 of prior year
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

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIMN 16........cuuiiiieiieiieiisii ettt ettt

3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et

ACCIUAL OF QISCOUNL........cvoviieeci ittt bbb s 1SS R bRt bbbttt

Unrealized valuation increase (decrease):

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

Total gain (I0ss) 0N disPoSals, Part 3, COIUMN 19........c.ciiiieicicr ettt bbbt st s s et s st s st b b en e see st naeneis
Deduct amounts received on disposals, Part 3, COIUMN 16............cceeuiiueieieiieineeie et sttt st s st es st b s s s e sassssaenes

Deduct amortization of premium and AEPIECIAtON. ..........cvcvevierieee ettt ettt ettt a st s st s ettt s e ses s s s neenas

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17......oieeieiierieie sttt

9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt

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

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+68-7-849-10)........cccererrereerrerireieereeesesee et snans
Deduct total NONAAMILEEA BMOUNES..........cceveveeeieicese ettt bbbt s s b a bbbt es s bbb ee bbbt s st en s s bees

Statement value at end of current period (LiN€ 11 MINUS LINE 12).......vueieiiririnrirriieiesneisessssssssesssessss st sssssssssssssssesssssssssesssssssssessessssssessessssssnssens

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 OF PHIOK YT .........ccu ittt ettt s s bbbttt
Cost of bonds and stocks acquired, Part 3, COIUMN 7........c..cviuiieieee ettt bbb bbb bbbt

ACCTUAL OF QISCOUNL. ...ttt b b bbb s bbb s bbb e s s bbb bbb e bbbttt b bbb s e s s n b s na

Unrealized valuation increase (decrease):
A P, COIUMN T2ttt s8££ 8 bbb bbbt

82,395,027

21,261,749

24,608

4.2 Part2, SECtON 1, COIUMN 15, ...ttt bbb s bbb bbb bbb

4.3 Part2, SECtON 2, COIUMN 13.......coiicicie ettt st bbb bbb s bbb bbb s st

A4 Part 4, COIUMN Tttt bbb s s bbbt bbb s bbb s bbbttt n st

(39)

Total gain (loss) on disposals, Part 4, COIUMN 19.........c.uiieicie ettt bbb bbb a bbb bbbttt

Deduct consideration for bonds and stocks disposed of, Part 4, Column 7

Deduct amMOrtiZation Of PIEMIUM...........c.ciueieieiciciese ettt ettt bbb bbb st s bbb s bbbttt s s bbbt bbb en b et aen

Total foreign exchange change in book/adjusted carrying value:
8.1 P 1, COIUMN 15, bbbttt

183,600

9,073,689

260,103

8.2 Part2, SECtON 1, COIUMN 19........uiiiciciseee ettt bbb bbb sttt

8.3 Part2, SECHON 2, COIUMN 16.........cvuiiireiieiieieie ettt sttt bbbt b st

8.4 Partd, COIUMN 15, ...ttt ettt R bbb bbb bbb bbbt

Deduct current year's other-than-temporary impairment recognized:
9.1 PAM T, COIUMN T4ttt

9.2 Part2, SECHON 1, COUMN 17 ...ttt bbbt nen

9.3 Part2, SECON 2, COUMN 4.ttt bbbttt nen

9.4 Part4, COIUMN 13 ittt £ttt nn

0

Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9)..........cevvveriireieiesieie sttt s s es s assaesens
Deduct total NONAAMILEEA BMOUNES.........eveiiirieieieiseis et Rt en s

Statement value at end of current period (LiNe 10 MINUS LINE 11)......ovcviiieiiiesesce ettt st b st es bbb anee

Si03

94,531,154

94,531,154
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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. UNIEA SEALES......ooveciiiiciins [ | et | ettt | seesb s
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TOtalS. ..o | v 0 ] e 0 | oo 0 [ oo 0
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ocieeeceiiieseiieies | e 1,201,669 | .o 1,179,755 | oo 1,210,660 | .ovovverins 1,100,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooerereieiieeieieee | e, 9,632,349 | oo 9,575,498 | ..ooovviee 9,715,953 | oo 9,075,000
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........... 18,731,653 18,798,146 ...18,864,379
Industrial and Miscellaneous, SVO Identified 8. United States 59,292,828 ...59,837,359
Funds and Hybrid Securities (unaffiliated) 9. Canada 744,145 ....152,580
10. Other Countries .3,036,705 .3,052,946
11. Totals......ccoocoe. 63,073,678 ...63,642,886
Parent, Subsidiaries and Affiliates 12, TOAIS....cviviccreiieeiiiiesicceeis | et saensness | eressssessssssesessssesessssessnsssesens | sessssessssesessnsesessssesesnsesasnns
13. Total BONGS......comrerseeensrnnns | onveeecninnieenins 92,639,350 | ..oovrvriiienininns 93,946,357 | ..oocvvniiriniininns 93,433,877
PREFERRED STOCKS 14. United States..........occvevrveeees | covrevevererreneinenens 1,891,800 | .ovverrrririins 1,794,948 | oo 1,891,800
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TotalS. ..o | onrreesesiseeneenens 1,891,800 | ..o, 1,794,948 | ..o, 1,891,800
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred Stocks......... | .ccccooevrerernnnnne. 1,891,800 | .coocveveveers 1,794,948 | oo 1,891,800
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, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common StocKS.....cee. | woviriiiniiniieiieiieiiieiians 0 [ o 0 [ oo 0
26. Total StOCKS...cuurmmsrrsrsssssrsssns | coveernriieaniiennans 1,891,800 | oo, 1,794,948 | .o, 1,891,800
27. Total Bonds and Stocks...... | ....ccccoouvvennens 94,531,150 | cooovvrervirirenns 95,741,305 | ..oovvvvrerririenne 95,325,677
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

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

U.S. Governments

......................... 0.4
......................... 0.0
......................... 0.0

......................... 0.1
......................... 0.0
......................... 0.0

GoIs

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

....................................................................................... XXX oo 9,832,335 [ o103 3,781,079 | 479,435,115
.......... XXXevoveveiiene | v 100,014 cerereerennn. 100,014
.......... XXX | evveernrerreiennnnen0
.......... 99,9, GO IO |
.......... ), 9,9, ORI RPN
.......... XXX |0
4.7 Totals. ..o | 390,014 1,844,392 .000.3,246,089 . 2,781,761 e 1,410,008 ), 9,9, SRR PR 9,632,349 | ..o 104 13,781,079 b7 i 9,535,129 | oo 97,220

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
BT NAIC Tttt esnenen | seeenntensnnens 145814 |......c..c.. 3,151,147 | 5,509,518 |....ccorvrenee 5,795,709 | ....cccovvunn 3,642,437 | .......... ) 0.9, SO D 18,244,625 | ...oovovverienns 19.6 | 15,510,627 |.oeoveerrirrininne 19.3 | 17,944,146
80,000 | .oovveerern 119,304 | o 86,558 | ...oovreerieinns 99,317 | v 101,848 | .......... )00, SO IS 487,028 | ..o 05 | oo 391,661 | .o 0.5 | oo 487,028
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

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

Industrial and Miscellaneous (unaffiliated)

............... 6,849,803 |...............7,929,347 | ............13,121,810 XXX oo [ . 30,763,356 v 22,725,084 cereennnn. 30,763,356
..3,312,085 |.. 8,146,176 ..5,707,469 | .........XXX..... 022,828,364 | ..o 246 | ...26,425,694 | ... 22,828,364 |....
...... 302,996 |.. 2,946,739 ..1,012,459 | ........XXX..... ......4,886,384 |... ..3,267,418 |... 4,886,384 | ...

..198,570 ....970,007 XXX ..1,269,962 |... S 702,046 |... 1,269,962 | ...
.............................................................. XXX v | veveenercrieennnenn0 cervernenennn 021,676
....................................................................................................... XXX | v
............. 10,663,454 |............19,992,269 |............19,841,737 | ... XXX....ocoooee. [ ooveee..... 59,748,065 cnenn03,641,918

400,000 315,113 | oo XKX i | v 115,113 |08 | 1,139,032
905,536 1,457,638 | ..o XXX o [ 2,610,499 |28 [ 2,512,075
................. 100,515

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)
10. Total Bonds Current Year
10.1 1,921,214 | .o 7,059,736 |..ccvvrnnee 16,039,794 |............17,072,439 | .............18,489,453 | .....cccoovvrimiriniinennc0 [ i, 60,582,637 | ..ovvvvvirrrirnirnen88.2 [ XXX [ ) .0 SN IR 60,184,938
2,345,467 | ..o 4,823,687 |...oocuunnn. 3,545,968 |..............8,245494 | .............. 7,266,954 | ...cooovrinriniinnnnn0 [ 26,227,570 | oo 28.2 [ XXX [ ) .0, SN IR 26,227,570

178,000

..446,190

................. 198,570
.0
0

.302,996 |..

. ..4,886,384
............... 1,269,962
.0

..4,886,384

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

20,087,328 |..

Total Bonds Prior Year

............... 1,130,995 |...............6,295,502
1,189,672 |....

..303,991
..306,751

279,691

198,379 |..

............. 12,340,107

2,677,963

8,133,863 | ...

............. 16,379,862

10,195,934 | ...
...106,288 | ...
...196,916 | ...

46,
.29,

167,675
631,839

............. 45,770,262

................. 521,676

....29,631,839 |..
..3,367,933 |..
..... 702,046 |..

113,005,723 |..... 14,512,172 |..
11.8 Line 11.7 as a % of Col. 9. .29 ....16.2 ..18.1
12. Total Publicly Traded Bonds
1,921,214 | 6,835,267 |.....co...... 15,866,564 | ............. 17,072,439 |............ 18,489,453 | oo | e 60,184,938 | ...oooeeerene 64T | e 45,770,262 | oo 569 [ 60,184,938
2,345,467 | ..o 4,823,687 |....coconene. 3,545,968 |...........n. 8,245494 |............... 7,266,954 | ..o | e 26,227,570 | covvvvrvreerenn28.2 | e 29,631,839 | .ovvvvrrrernnn36.9 [ 26,227,570
178,000 | ... 446,190 | ... .302,996 |.. 2,946,739 | ... . ..4,886,384 3,367,933 . .4,886,384 |..
................. 101,384 | .................198,570 | .................970,007 rerenenennnn 1,269,962 vevrernenenennn 102,046 reeeneneennn 1,269,962
12,7 TOIS. .o sreenes | sereseesneeens 4444682 |....... 12,206,528
12.8 Line 12.7 as a % of Col. 7..... .48 ..13.2
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10...........cocoevvvvees | covreereeeeerenee, 48 | e 13.1
13. Total Privately Placed Bonds
1318 NAIC Bttt sttt nsenseens | srenssesssnseessnssnssesssnsens | caensssssssssensanssnssessans | srenssnssnssensanssssssssanean .0
13.7 TotalS...oeveeeerreiiene .0 ..224,469 173,230 397,699 | ..
13.8 Line 13.7 as a % of Col. 7..... 0.0 |.. ..56.4 | ... 436 |. 0. ...0. .100.0 |..
13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10............cccceevees | covvrvirereririinnnnnn, 0.0 | oo, 0.2 | oo, 0.2 | o, [OX0 ) 00| .00 | e 0.4
(@) Includes $.....397,699 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes$.......... 0 current year, §.......... 0 prior year of bonds with Z designations and $.....180,014 current year, $.....190,430 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.
.......... 0 current year, $..........0 prior year of bonds with 6* designations. "5*' means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes §.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and $

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.....327,202;

NAIC2§......... 0;

NAIC 3§.......... 0;

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

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

NAICBS.......... 0.



80IS

Annual Statement for the year 2016 of the Catholic Ladies of Columbia

SCHEDULE D - PART 1A - SECTION 2

ed December 31

Distribution by Type

1 Year
or Less

Maturity Distribution of All Bonds Own
1 2

Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

Over 10 Years
Through 20 Years

Over 20
Years

No Maturity
Date

Total
Current Year

, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
4 5 6 7 8

Column7 as a
% of Line 10.6

9
Total from Column
6 Prior Year

10

% from Col. 7

Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed

1.1

1.2
1.3
14

U.S. Governments
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..

..327,202 |.

.327,202 |.

2.1

22
23

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

3.1

32
3.3

U.S. States, Territories and Possessions, Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities

3.4 Other Loan-Backed and Structured Securities
3.5 TOtAlS....ceceeiiieiiceeeeecesesnesesnsnesnsnensnsnersesnsnennns | nnneersnseesnneersnns0 | iveinnnniennnn 201,004 | 434,383 {805,622 | ciiiiiiiiiiiiiienn0 [ XXX
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 IsSUET OblIgationsS..........cvvvrerrerierieieinririeieseeensessesesssessnsssssssneens | cnnennenennenr 390,014 | i 1,844,392 | o 3,246,089 |.............. 2,781,761 | ..coovvrnne 1,410,093 | .......... ) .0 G DR 9,632,349 | ooovereien. 104 |, 3,781,079 | oo A7 |, 9,535,129 | woovvrernnn. 97,220
4.2 Residential Mortgage-Backed SECUNTIES. ..........crirrrininicreiniieins | eerinrinennessinnineenins | erveeesissesesesssnssenns | eenesesessssssenesesenes | seressesinesesessnssensens | cossesesessesssssnenessnssnns | seererenes XXX v | verereiseineineenin (O O 0.0 [ [ v 0.0 [ o | v

43
44
4.5

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..

1844392 |..

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

.............. 3,266,255
4,196

" 61

Industrial and Miscellaneous (unaffiliated)
ISSUET OBlIGAtIONS. ... s

..2,236,115

4,490

137

,918

8,065

.............. 1,305,536

....100,000

.............. 1,772,751

.............. 3,751,623

.............. 3,325,613

.............. 3,751,623

3305613

" 81

8.2
8.3
8.4
8.5

Parent, Subsidiaries and Affiliates
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
Totals
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SCHEDULE D - PART 1A - SECTION 2 (continued)

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

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column7 asa
% of Line 10.6

9
Total from Column
6 Prior Year

10

% from Col. 7
Prior Year

11
Total

Publicly Traded

12
Total
Privately Placed

9.1
9.2

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

10.1
10.2
10.3
10.4
10.5
10.6
10.7

Total Bonds Current Year
Issuer Obligations..........c..cerevveerirereunn.
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified FUNAS.........ccoevireiriicieiceesee s
Totals
Line 10.6 asa % of Col. 7.........

.............. 4,444,682
........................ 4.8

111
11.2
11.3
11.4
11.5
11.6
11.7

Total Bonds Prior Year
Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed SeCUIES.........cvvvevrerrvrrrrrerrrieineens
Other Loan-Backed and Structured Securities
SVO Identified Funds
TOtAIS. ...cvvicee et
Ling 11.6 @52 % Of COL ....cvvviveiiice e

.............. 2,320,667
........................ 2.9

121
12.2
12.3
12.4
12.5
12.6
12.7
12.8

Total Publicly Traded Bonds
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified Funds
Totals

Line 12.6 as@ % Of COL. 7....cevvvrererrierececesiceeine
Line 12.6 as a % of Line 10.6, Col. 7, Section 10

.............. 4,442,745
..1,936

XXX.

.............. 4,444,682
........................ 4.8
........................ 4.8

19,914,098
..215

131
132
133
13.4
135
13.6
13.7
138

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

................. 173,230
..436
...... 0.2
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Subsidiaries
and Affiliates

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

2. Cost of short-term investMents aCUIFET............ov.vueriiureiiessee et

3. ACCIUAL OF QISCOUNL........cvivvecti ettt bbbttt nan

4. Unrealized valuation inCrease (ECTEASE)..........cuirrriuiirireireiriieieie ettt snsns

5. Total gain (I0SS) ON GISPOSAIS.........c.euirireiriiieiriiieieiiets ettt snseb e

6. Deduct consideration received 0N diSPOSAIS..........c.ovuuureirimriiereieeeireieee et eees

7. Deduct amortization Of PrEMIUM..........cc.riiiiiicreini e

8. Total foreign exchange change in book/adjusted carrying ValUe............cccccvieeiniineinieeesie s

9. Deduct current year's other-than-temporary impairment recognized....

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........cccccrvevirreerieeriennnns

11. Deduct total nonadmitted @MOUNS............ccciveveiiceiiice i

12. Statement value at end of current period (Ling 10 MiNUS LiNE 11).......cviiiriniriiersisisnseseessisnsessesseesessssnes

................................................... 327,202 | oo 1,227 | 0 | e (927,018) | e 0
.............................................................. 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
................................................... 327,202 | oo 204217 |0 | iiisnnnnn(927,015) | 0
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt.3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

Si11, SI12, SI13, Si14, SI15, E01, E02, E03, E04, E05, E06, EO7, E08, E09
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SCHEDULE D - PART 1

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

0L3

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
20772)  AA 0 |CONNECTISCUT ST......cvviiriirriiinniisneiissssissssisssissssssssssssssssssssssssssnns | wvenes | oo | coveveinnnss | eovees 1FE L A13.635 | .. 227,270 200,000 | ... 252,894 (1,648) 5295 |...... 2812 |AO...... 07/08/2016. | 10/01/2029.
373384 RX 6 | GEORGIA ST.....oiiiiiiiiieiieceiieceiieeesiesssisesiessiss s | e B ST (P 1FE| .. . ..107.054 | ................107,054 | ..ccoccecenene. 100,000 | ... 105,231 (508) [ cvveveevernrrirenes [ e | e 4.000 |...... 3.307 |AO...... 05/05/2014. | 10/01/2025.
419791 YS 1 |HAWAII ST SER DX BUILD AMER BDS........c.cooviiirririnrisisnsssiessnssseessnnens | coverns e | 1FE| e 102,005 |...115.870 | ....cceco00eere 115,870 | oo 100,000 | ... 101,148 (112) [ v e [ 5.230 |...... 5.055 |FA....... 02/11/2010. | 02/01/2025.
452152 GR 6 [ILLINOIS ST 6.2 7/1/21.......ooiieeireeiereeisceeieceeieseeissesissnssssssssssssssnsssssnses | cevenen | o [ eeveveeeins | e 2FE ..203,755 |...105.080 | ................210,160 | ....... 200,000 | ... 201,664 [(CHE T ST SN PR 6.200 |...... 5.986 [JJ....... 07/15/2010. | 07/01/2021.
57582P  UT 5 |MASSACHUSETTS ST.....ccoviiiiiiriiiriiieneiiesessesessesessesessssssssssssssesssssesenns | ceveees e [ 1FE| .. 113,003 |..115.449 | .....cc......... 115,449 | L 100,000 | ... 111,226 [CL5) ] TSI ST PR 4.910 |..... 3.734 [MN...... 07/08/2014. | 05/01/2029.
70914P  ME 9 [PATXB-B-BAB........cocooiiiiiriiiiriiienecnseeseesesssssisesisssis s | conenes [P L TFE| 229,258 |..108.631 | ...............217,262 | ....... 200,000 | ... 228,005 (1,253) | oo | e | e 4.650 |...... 2512 |FA...... 09/14/2016. | 02/15/2026.
977100 DD 5 |WISCONSIN-A-REF-TXBL........ooreiirerrieiesissesseiessssssiessesssssssssssssssssenses | vvenns Y 1 TFE| o 201,554 |..... 93.345 | ................186,690 | ....... 200,000 | ... 201,503 (51) | oo | o [ 2483 |..... 2400 |MN...... 08/05/2016. | 05/01/2027.
1199999. U.S. States, Territories & Possessions - Issuer Obligations............cccoveiniens . 1,210,660 XXX LA179,755 | 1,100,000 | ............. 1,201,669 | ...cccovvverernnnen, 0 (4,623) 0 0 XXX XXX XXX . .34,160 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). s . 1,210,660 XXX | i 1,179,755 | .coovvv 1,100,000 | ...ccoooevuee 1,201,669 | ..oooooovveicciinne 0 (4,623) 0 0 XXX XXX XXX | 18,221 | 34,160 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
01728V KR 0 [ALLEGHENY CNTY PA ... | conenes e | e TFE| e 121,000 |..111.159 | oo 1,159 | oo 100,000 | ... 118,362 (1,320) [ oo | e | e 6.250 12/16/2014. | 11/01/2027.
018340 LA 5 | ALLENTOWN PARFDG PENSION........ccooiriiimiiireiiereiieseeienesiesesiesssienens | s . 2] 1FE 49,218 |...100.046 | .......ccoovvvennes 50,023 | ..o 50,000 | .. 50,000 | vveveeverrerireniins [ e | e | e | e 5.250 04/12/2012. | 10/01/2034.
052396 BA 1 [AUSTIN TXoooiiiriiiciiiseienisisisesie et sssssssessssssssens | sevenes . 2] ... 1FE 102,513 |...100.664 .100,664 ....100,000 | ... 102,028 (226) 3.924 10/21/2014. | 09/01/2032.
054375 SE 1 |AVONDALE MICH SCH DIEST TAXABLE........ SRR I . 2| 1FE 54,377 |..104.339 | ... ..52,170 50,000 | .. 52,241 (B11) [ oo [ e | e 5.875 11/08/2012. | 05/01/2035.
05620P  HJ 5 |BABYLON-TXBLAMPT.....oiiiiiriimiiinriiesiiessisessssessssessssesessssssssssennns | ceveees [P (U I AFE | oo 200,000 {...100.626 | ......ooconuee. 201,252 | ....... 200,000 | ... 200,000 [ voouvvernrirnniiriens | e | e | | o 4.700 07/06/2015. | 07/01/2039.
082419 ZT 2 | BENSENVILLE IL. .o | s . 2] 1FE 200,000 |..... 96.851 193,702 | ....... 200,000 | ... 200,000 [ ..o | e [ e | s | 4.875 11/19/2014. | 12/15/2034.
082849 CN 8 |BENTON CNTY WA FIRE PROT DIST #1......coiiiiieiiiriiieriisereisereiieseiieneas | e . 2] 1FE 102,420 |..... 99.226 | .... 99,226 | ..o 100,000 | ... 101,952 (205) | cevevneerereseirens [ eneerenineienienes [ e 4.400 08/26/2014. | 12/01/2029.
09088R  C4 6 |BIRMINGHAM-B-TXBL.......ccovvvrrrirrrirsesiisesissessisssssssssssssssssssssssssssssssssnnsns | evvonas e | TFE| 202,000 |..... 99.800 | ..ccoovvinnnns 199,600 | ....... 200,000 | ... 201,835 (165) 3.651 01/27/2016. | 03/01/2030.
132380 AM 8 | CAMBRIDGE MN INDEP SCH DIST.........cosmvimeiimeeiemeiienesienesiseseneenessenenes. | cevenas . 2| ... 1FE 103,450 |...101.492 101,492 ...100,000 | ... 102,469 (430) | cevereverrerirernens [ e [ e 4.500 08/26/2014. | 02/01/2027.
13741R AE 7 | CANDLER SD-TXB-QSCB.......cooomrrvirrrirnriireniisssissseisessssssisssessssssssssssnns | ceveees [P I o 1FE| o 120,753 |...105.863 | .... 105,863 ...100,000 | ... 120,345 (408) | .vvvoeveririens [ e [ 5.760 10/14/2016. | 03/01/2026.
167393 MV 6 |CHICAGO HTS IL s | s . 2] 1FE 208,505 |...105.662 | .... 211,324 200,000 | ... 203,166 (681) 6.000 01/03/2012. | 01/15/2027.
171466  LZ 6 | CHURCHILL CNTY NV S/D... e 2] 101,759 |...107.516 107,516 ...100,000 | ... 100,630 (171) R ) 06/21/2010. | 05/01/2021.
180810 CH 4 |CLARK CNTY MO REORG SCH DIST #R-1......coovoiriiiriinciisneiscienniinns [ e e | TFE| i 235,366 |...111.832 223,664 | ... 200,000 | ... 232,640 (1,521) [ oo e | e 5.300 08/11/2016. | 03/01/2027.
181059 QF 6 | CLARK CNTY NEVADA SCH DIST......cooiriiireriririieniiiereiieseiiesesiesesessseens | cevenns ...94,643 |...112.530 112,530 | v 100,000 | .. 97,220 K7 (VN OO PO IV 5.510 06/21/2010. | 06/15/2024.
186392 EK 8 | CLEVELAND SD-B-QSCB.. e ..219,846 |...105.134 .210,268 200,000 | ... 219,237 (449) 5.023 08/19/2015. | 12/01/2040.
214147 AV 2 |COOK CNTY IL SCHOOL DISTRICT.......covvuuriiirieiineieceiisneiisssiesneiisneiis | s . 109,375 |...100.031 100,031 | oo 100,000 | ... 100,000 | oovooervirneiireies [ e | e | e [ e 6.250 09/20/2005. | 12/01/2024.
232291 WQ 3 | CUYAHOGA FALLS-TXBL......ocorieumriiimriiieriiieseisessieessesssessssessssessesessesens | s e ..200,000 |...102.988 205,976 | ....... 200,000 | ... 200,000 [ .oouvvererirenririens | e | e | s | 4.500 07/09/2015. | 12/01/2032.
249174  MQ 3 |DENVER SD #1-C-BABS... I 132,255 |...122.424 122,424 100,000 | ... 131,759 (496) .....5.664 09/21/2016. | 12/01/2033.
265741  CV 8 | DUNMORE PA TAXABLE PENSION.........ccooouriiimeiirenieseieseeiesesesnesienenes | s . 103,369 |...100.022 100,022 ...100,000 | ... 100,014 [CRL) T TR SN PN 6.100 05/24/2004. | 05/15/2019.
269408 LT 5 |EAGAN MN...iiiiiiiiiiiieiiicie st ssssssssssensenes. | sevenes . .95,890 |...101.731 101,731 | v 100,000 | .. 96,444 267 | oo [ e [ e 3.450 11/19/2014. | 02/01/2028.
358775 R7 1 |FRISCO TX CTF OBLIG... e 203,750 |...103.158 .206,316 200,000 | ... 200,753 (629) .....8.375 02/20/2008. | 02/15/2033.
348764  GX 3 |FT SMITH SD #100-QZAB...........cooreiirerireiieeiissesessesseseesssssisnssinns | e e [l IFE | 114,593 |...105.543 105,543 | oovvviin 100,000 | ... 114,200 (B93) [ covevereerrienes [ e | e 4.300 07/26/2016. | 10/01/2029.
360046 Q8 2 |FULTON CNTY Ga BUILD AMERICA B e | e TFE| 242,034 |..111.407 | .................222,814 | ....... 200,000 | ... 241,187 (BA4T) | cevereererireriens [ v [ e 4.948 09/20/2016. | 07/01/2030.
392641 X2 7 | GREEN BAY-B-REF-TXBL . . . 2| 1FE 201,538 |..... 93.399 | ................ 186,798 | ....... 200,000 | ... 200,000 (1,538) | ..o | oo | oo 2.700 07/26/2016. | 04/01/2030.
407741 KX 4 [HAMILTON-A-TXBL.....coviiiireriiirirrieisissiesssisseessssssssssessssssssensssssssesssess | seneres . 2] ... 1FE .98,108 |..... 96.975 | covvrireren 96,975 | i 100,000 | .. 98,171 39 | e | e [ 4.250 05/08/2015. | 05/01/2042.
416415  HK 6 |HARTFORD-REF-B........cccoocoiiiiirriinreiieneieneesceiienesssesssssssssssssssssssnesnns | cevene | oo [ eevereen T i 1FE ..208,224 {..103.393 | .................206,786 | ....... 200,000 | ... 207,467 (LA T ORI DR 4.830 12/09/2015. | 07/01/2030.
438670 WQ 0 |HONOLULU-TXB-A-BABS.. [P (U I 1FE| .. ..267,738 |..123.860 | .............. 247,720 | ....... 200,000 | ... 266,788 (950) | evvveevereiriiens [ [ 5.668 10/04/2016. | 12/01/2030.
440614  GA 7 [HORNELLNY CITY SCHDIST.......cooviiiiriiiimiiinniisniisssisssiissnssssisnsinnes | coneees e | e TFE| e 104,912 |...106.074 | .................106,074 | ................. 100,000 | ... 102,265 (453) | ceververrrinrinens [ e [ 4.750 10/01/2010. | 06/15/2021.
443348 DP9 |HUBBARD CNTY MN......cooiiiiiiiriiireiiereiiecesiesesiesesiesssseseseesessessssesssinns | ceneees . 2| 1FE 200,000 |...100.525 | ................201,050 | ....... 200,000 | ... 200,000 [ .oooeverrerirrnrieens | v | e | e | 4.000 12/11/2014. | 10/01/2031.
457216 AL 3 |INKSTER BRWNFLD MIREDEV AUTH TAX......ccooiirviimriiiniiisniisnissniiinnns | coneies . 2| 1FE 191,246 |...100.105 | .................200,210 | ....... 200,000 | ... 195,299 384 | i | e | 6.125 01/17/2008. | 11/01/2025.
468312 EU 3 | JACKSON MI PUB SCHS BLDG & SITE SE....... SNSRI I . 2] 1FE 101,578 |...109.198 | .................109,198 | ......ccccc...... 100,000 | ... 101,174 [CCHL0) T SRS SRR PN 6.200 05/12/2010. | 05/01/2024.
481502  2C 5 [JUNCTION CITY-B-REF.......cosiiiirrriririnnsiieerisesiisessisessisessisssssssssssssinns | ceveees . 2| 1FE 201,446 |..... 94.451 | ................188,902 | ....... 200,000 | ... 201,380 [(CIC) ) SO OOTON ISR DOV 2.500 08/05/2016. | 09/01/2025.
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483836 TD 4 |KANE COOK & DU PAGE CNTYS IL SCH......ccooovuurviiiriiireiieeneiseceisesienenes | ceveees 2| 1FE 100,000 |....96.236 | ......cccce....96,236 | oocovorncenne 100,000 100,000 | oveoeeverciereriins [ eerrerireneineneiies | cerevieeseineneines | cereieseieneenees | e 3.950 |...... 3.950 [JJ....... 01/29/2015. | 01/01/2028.
484350 KD 4 |KANKAKEE CO SD #111-B......ocoiviiriiicriinrisscscesssesssssssssssssssssinns | coveies | o [ eevieneins L TFE| o 209,428 |....94.859 | ..............189,718 | ....... 200,000 209,285 (143) | cevereerrrierinens v [ 4.300 |...... 3.950 | J....... 07/21/2016. | 01/01/2036.
528828 XC 5 |LEWISVILLE TX INDPT SCH DIST SCH B......ccoooviirriimiiiereiirereiiieceiieneiieeens | s 2] 1FE 102,505 |..111.422 | ool 111,422 | 100,000 101,057 (B02) [ cvveoeevererrienes [ e | e 5974 |..... 5.600 [FA....... 01/22/2010. | 08/15/2027.
531680 AG 1 |LICKING HTS OH LOC S/D......cvvumrriirieririiiieiniiseiiesiesisssississssiessesssesses | vevenes 2] ... 1FE 101,880 |...101.329 | ...coevvvrcenee 101,329 | o 100,000 100,877 (196) | evvveveverrieriiens [ v [ 5.550 |...... 5.299 |MS...... 09/08/2010. | 09/01/2027.
534366 AN 9 |LINCOLN ETC FACS-A-BA.........ccooviiiriiireeiereisceensesissesisnesssessssssssenins | ovenes [ oo | covevienns (] 1FE| oo 223,612 |...106.460 | ................212,920 | ....... 200,000 222,807 [(RE:) T SOOI SRR PR 5.000 |..... 4248 |JD....... 06/05/2015. | 12/15/2045.
53957K  GD 3 |LOCAL OREGON CAPITAL ASSETS PROGRA...........ccommvieririrmnirinniireneiiens | cereees 2| 1FE 101,298 |...101.289 | .................101,289 | ......ccccvnene. 100,000 101,014 (183) | evvveeerevrrieens [ [ 4.500 |...... 4.288 |JD....... 03/23/2015. | 06/01/2035.
543096  BA 8 |LONGMONT CO COPS.........cocooiriiiriiiireiiereiesesisssiessssssssseessssssssessssenns | s 2] 1FE 103,120 |...104.467 | ......ccccco...n. 104,467 | oo 100,000 102,540 (262) [ covooeveereeenes [ e | e 4.850 |...... 4.466 |JD...... 09/23/2014. | 12/01/2037.
543298 PW 7 [LONGVIEW WA ......cooiiiiiiriiieriisemeiieceiiesesiesesieseseesesseseseesessesssessesesnens | i 2] 1FE 102,064 |...102.376 102,376 ....100,000 101,576 (213) [ oo [ e | e 4.080 |...... 3.801 [JD....... 08/26/2014. | 12/01/2028.
567288 RZ 0 |MARICOPA CNTY AZ UNIF SCH DIST #48.........cccovcrervinvenniernnsnserissincnens | veviene | oo | evverenins | s 1FE| i 122,778 |..119.905 | .... 119,905 ....100,000 120,046 (1,066) [ ..o | e | e 6.400 |...... 4421 |JJ....... 05/05/2014. | 07/01/2030.
567337  QV 5 | MARICOPA SD B6-TXB.........cooveumrreiriiiereiieseiieeeisesesessessenessesessssesseseseens | wvenee | oo | coveverenees | covens 1FE| e 122,429 |..112.587 | .cccoovvanne 112,587 100,000 121,501 (928) [ oo [ e | e 6.243 |...... 2707 |JJ....... 09/07/2016. | 07/01/2026.
567609 CV 2 |MARIEMONT OH CITY SCH DIST.......coouiiiiiiiieiiiississsissicsiesisssissinss | e 2| 1FE 112,554 |...110.908 110,908 ....100,000 107,022 (1,811) [ oo | e | e 6.300 |...... 4.332 | JD....... 05/14/2012. | 12/01/2040.
569101  FT 0 | MARION SD B0-TXB-B.......coorrrirrimriierirnrnicnirsisessesssnsssenssessssessssssssssensene | eovneee | o | vovererenes | vevens TFE| e 127,392 |..114.333 | ... 114,333 ....100,000 126,306 (1,086) | ..o | e | e 5.450 |...... 2.503 [MS...... 07/08/2016. | 03/01/2027.
570799 GG 5 |MARLBORO CNTY SC SCH DIST QUALIF.........ccouoririmiiimnniiieneirseiieeenireens | venee [ v | cerevivenens | cevens 1FE| e 115,000 |...113.446 | .........cc...... 113,446 | oo 100,000 111,882 (1179) | oo | e | e 5.440 |...... 3.779 |JD....... 04/08/2014. | 06/01/2025.
581391  FZ 7 |MCKEESPORT PARFDG.......ccoutrirriririierisseiseesssessssessssssssssssssssssssnns | senees 2| 1FE 51,147 |...100.257 ...55,141 55,000 52,366 134 | e [ [ 5.600 |...... 6.150 |MS...... 03/31/2008. | 09/01/2029.
586145  WJ 9 [MEMPHIS-C-BABS........ccocoiiiiiiiiiniiiirnierieissesiesssisessisesssisssssssessssssssssenness | venee | oo | covevininns (] 1FE| e 126,315 |...116.009 | ... .116,009 ....100,000 125,189 (1,126) | oo | e | e 5442 | ... 2453 [JJ...... 07/08/2016. | 07/01/2026.
593563  AF 6 | MIAMI GARDENS FL COPS.......coooirviirriirriieeiinnsiisesssssssssssssssssessssnens | wveees | or | vevevivennns | evvens 1FE | oo 122,410 |..117.363 | .cccovvvirrennne 117,363 | covveerrri 100,000 120,028 (1,083) | oo | e | oo 7.000 |...... 4.897 09/25/2014. | 06/01/2032.
597502  BJ 1 |MIDLAND CNTY TX HOSP DIST.......ccocoiriiimiriniiiinnissniissniissnsessssissniins | wvenes [ v | coveveienens | eovens TFE| o 245,294 |...119.159 238,318 | ....... 200,000 238,256 (3,286) | ..o | s | e 6.340 |..... 3.902 10/22/2014. | 05/15/2029.
63165T DU 6 |NASSAU CNTY NY TAXABLE.......oiiiereierreeineesneesssesssesssssesessssssssssssssnsees | ceveees 2| 1FE 205,005 |..104.644 | .... 209,288 | ....... 200,000 202,284 (540) | ceverneerereneinens [ ereereeineiserienes [ e 5.375 |...... 5.037 08/17/2010. | 10/01/2027.
64763F UV 9 INEW ORLEANS LA ... | coneies 2] 1FE .98,000 |..... 89.626 | ..o 89,626 | ..o 100,000 98,068 A3 | s | [ 4250 |...... 4.375 03/26/2015. | 12/01/2044.
64763F RW 1 |NEW ORLEANS LA PUB IMPT BDS........cocosiiiiimiiineirneieseiseneiesessenesienes | ceveees 2| ... 1FE 192,505 |...105.304 105,304 ....100,000 93,307 172 | e e [ 4750 |...... 5.282 07/15/2013. | 12/01/2037.
64763F QQ 5 [NEW ORLEANS-TXBL-REF........cccomiiiiiriirriinriinnsisnssisessssssesssssssssssseenns | ceveees 2| 1FE 112,773 |...107.279 107,279 ....100,000 111,732 (1,041) [ oo | e | s 4.961 |...... 2.714 06/14/2016. | 09/01/2030.
64966H 4K 3 |NEW YORKNY GO BDS BUILD AMERICA B.......coovvvmerierierineereniseeneenenis | eeneee | [ evererenens | vevens TFE| e 100,020 |...120.974 120,974 ....100,000 100,001 ({0 SESTRRURIN VTN IO 5.517 10/21/2010. | 10/01/2037.
64966H 4L 1 |NEW YORKNY GO BDS BUILD AMERICA B. 2] 1FE 99,252 |...111.234 111,234 100,000 99,354 27 10/25/2010. | 10/01/2031.
702528 JD 3 |PASCO CNTY FL SCH BRD COPS.......ccootvevrririeririiieissieerieriesesensssnines | woenes 2| 1FE 103,907 |..... 96.584 ...96,584 ....100,000 103,241 (334) | ceveverrrinrieens [ [ 12/16/2014. | 12/01/2037.
709144 JC 4 | PENNSYLVANIA ST CTFS PARTN DEPT......oiiiiiiiiiiriiiereseceeseeieseeiennies | s 2] 1FE 100,502 |...107.234 107,234 ....100,000 100,228 (54) | covvveerreeriiies | e [ e 09/27/2010. | 04/01/2027.
721858 CN 6 |PIMACNTY AZ USD NO 013 2| 101,755 |...107.778 107,778 ....100,000 100,669 (170) 03/16/2010. | 07/01/2022.
729781 BX 1 |PLYMOUTH SD 287-E-QSC........cccovvrriiririinceiieneiisseiissesissnsissssessssesnnses | wvenes [ oo | coveviennns | covens TFE| 250,288 |...115.998 231,99 | ....... 200,000 248,906 (1,382) [ oo | e | e 6.000 07/27/2016. | 02/01/2029.
743787 L3 5 |PROVIDENCE RI - SER B FGIC........covveirririiriieneisesiisesiseseiseseieseios | s 2| 1FE 23,814 |...105.259 221,052 | s 20,000 20,407 (8B) | vveververrrires | e [ 6.740 12/28/2005. | 01/15/2021.
777543 UF 4 |ROSEMONT IL TXBL CORP. ..202,505 |...104.779 .209,558 200,000 201,995 (86) . 03/23/2012. | 12/01/2031.
779698  8F 9 |ROWLETT TX .98,508 |...103.129 103,129 | oo 100,000 98,595 36 | e [ s [ e 4.400 07/11/2014. | 08/15/2039.
798764 7F 7 | SAN MARCOS TX 100,000 |..... 96.747 ...96,747 ....100,000 100,000 | oo [ e | e [ | 4.000 12/11/2014. | 02/15/2032.
799017  FY 9 | SAN MATEO CA UN HIGH SCH DEST SER.... 2] 1FE 101,930 |...112.375 112,375 100,000 100,842 (201) ......5.850 02/03/2010. | 09/01/2025.
864855 5B 3 | SUGAR LAND TX 2| 1FE 199,325 |..104.362 | ................208,724 | ....... 200,000 199,353 13 | s [ [ 4.300 11/13/2014. | 12/15/2044.
898735  SG 1 |TUCSON AZ COPS........ocoiriireiineiieneiisneiissesissesiesesssssssssssessssssssssssssnsens | wvenes | oo | conevinnnns | covens 1FE .102,250 |...101.157 101,157 ....100,000 102,035 [C15) 1 [OOSR OO 4.831 06/17/2014. | 07/01/2034.
906437  AS 7 |UNION CNTY OR SCH DIST #11 IMMBLER...........ccooovmimiimmmiirmnnirnnneiseneiiiens | veeee [ v | cerevrenens | cevens 1FE| .. 119,034 |..117.585 | .... 117,585 ....100,000 116,538 (1,007) [ oo | e | e 5.700 06/11/2014. | 06/15/2029.
942408 EX 9 |WATERVLIET NY CITY SCH DIST...c.vvvrirriiriirinirneierssiseeensssissensessssssssenss | vevvene | oo | evseerenins | oeees 1FE| i 111,000 |...101.752 | ..oovvrirenne 101,752 100,000 109,998 (546) | evvvneverrirriiens [ e [ 5.100 02/19/2015. | 06/15/2030.
981306  HX 4 |WORCESTER MA.......oiiiiiiieiiiieiereiesesissssissesissessssssssessssesssssssssnnes | e 2] 1FE .99,252 |...100.889 100,889 ....100,000 99,291 19 [ [ | 4.200 12/10/2014. | 12/15/2038.
981305 B2 0 |WORCESTERMA - GEN OBLIG - REG TA......ccoouimmrrirriieriireeiinnsniesiisnnes | e 2| 1FE 107,173 |...100.290 | .... 100,290 ....100,000 100,000 | .ovouivniirniierienes [ e [ e | v | e 5.800 07/15/2003. | 07/01/2020.
986525 QJ 5 |YORKCNTY SC SCHDIST #4 FORT MILL.....cccoooovrveinniiinniissniissnicssniissnies | wovnnne | oo | connveinnnne | covees TFE| i 106,022 |...108.153 | ....occoocnennae 108,153 | .oovvcvovviie 100,000 104,724 [GACI0) ] TSRO RPN PO 4.250 04/08/2014. | 03/01/2025.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations.............ccocoerresisnnscsieeeaes 9,715,953 XXX .9,575,498 | ... .9,075,000 (30,682) 0 0 XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: - 9,715,953 XXX ... 9,575,498 | ..... .9,075,000 (30,682) 0 0 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 Subdivisions - Issuer Obligations
010869 CD 5 | ALAMEDA GA CORRIDOR TRNSN ATH RV....coooooscssscosss | e | - | e | o 1FE] 206,000 |...123.807 | oo 247614 | ... 200,000 | ... 203,750 | (186)] [...6600 |....6.383 [AC.....] 3,300 | ... 13,200 | 03/07/2008. | 10/01/2029.
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010869 BZ 7 |ALAMEDA CORRIDOR TRANS AUTH ettt | s e | TFE | oo 33,600 |..105.693 | ....cccccc0oeee. 31,708 | oo 30,000 | .. 30,723 (278) | cevevvereeinrieens [ e [ 6.500 |...... 5.074 |AO...... 09/07/2005. | 10/01/2019.
01179P  E4 5 | ALASKA ST MUNI BOND BANK AUTH SRRSO IO e | e TFE| o 241,498 |...120.632 | ................241,264 | ....... 200,000 | ... 238,835 (1,407) [ oo | e | e 6.118 |..... 4514 |FA...... 05/26/2015. | 02/01/2039.
017348 BD 4 |ALLEGHENY CNTY PAREDEV SPL TAX........... RERTTRTTINITR PUOR . 2] 1FE 111,977 |...100.352 | .... 295,334 | i 95,000 | .. 95,000 [ .oooevererirrerireens | e [ e [ e | e 7.900 |...... 7.900 [MS...... 03/24/2003. | 09/01/2019.
02765U  CR 3 |AMERN MUN PWR......cciiiiiiiiiiriiisiissiiesiesississsiesssiessesssssesssssssiens | svvees [P I (i 1FE| oo 114,985 |..118.547 | ..ocvvvverinnne 118,547 | oo 100,000 | ... 114,655 (297) | ceververrrinrinens [ [ 6.053 |...... 5.011 |FA...... 11/19/2015. | 02/15/2043.
027650 JT 2 | AMERN MUNI PWR-C-BAM N e | e TFE| e 122,846 |...122.987 122,987 | oo 100,000 | ... 122,461 [(CI:1) SRR SOOI PN 6.053 |...... 4531 FA..... 03/18/2016. | 02/15/2043.
035824 BN 0 |ANNAPOLIS WTR SYS-B . O . 2| 1FE 205,248 |...103.261 | .... 206,522 | ....... 200,000 | ... 204,785 (A51) [ oo [ e | e 4.637 |...... 4.301 |FA...... 12/21/2015. | 08/01/2045.
04048R  EA 0 |ARIZONA BRD REGENTS AZ ST UNIV SYS...... SRR I . 2] 1FE 100,417 |...105.657 | ......cccocooene. 105,657 | ovvovvi 100,000 | ... 100,000 | .cvooeeverriinniis e | v | e [ e 5.500 |...... 5.500 |FA...... 07/23/2010. | 08/01/2025.
040627 DW 8 |ARIZONA ST PWR AUTH PWR RESOURCE...........ccooovimiriieriirnneiieseiiiinnis | e e | e 1FE | e 101,005 |...104.891 104,891 | oo 100,000 | ... 100,870 (B1) | o | oo [ e 4.309 |...... 4220 |AO...... 03/24/2014. | 10/01/2029.
04144R DL 0 |ARLINGTON CNTY VA INDL DEV AUTH RE......ccccoevmirimiiinnniveiiinniresinniins | covis . 2| 1FE 198,750 |..... 99.527 | ... 199,054 | ....... 200,000 | ... 198,956 15 | i [ [ 2.926 |..... 3.000 |JD....... 03/06/2015. | 12/15/2024.
052404 LB 4 |AUSTIN TXCMNTY CLG DIST......ccovviirriieriieciirennes I . 2] 1FE 104,558 |...107.396 | .......ccoco..nn. 107,396 | coooovever 100,000 | ... 102,086 (931) [ oo [ e | e 5.767 |...... 4705 |FA...... 03/26/2014. | 02/01/2036.
08589R  AA 0 |BERTIE CNTY NC LTD OBLIG.........cociimiiiriiiiiririisiissicsiesisseississiissis | coenns | oo [ evevivenins | e 1FE 104,252 |..... 95.520 ..95,520 | oo 100,000 | ... 103,914 (132) [ oo [ e | e 4.667 |...... 4.360 |MN...... 05/05/2014. | 11/01/2035.
186371 BR 0 | CLEVELAND-TXBL [P (U I 1FE| .. .213,276 |..... 98.565 | ... 197,130 | ....... 200,000 | ... 212,837 (G511 SOOI OO PO 3.400 |...... 2.501 JD....... 09/13/2016. | 12/01/2024.
190760 HT 8 | COBB-MARIETTA COLISEU.......cooiiririiiirriiesiiseceiseseiesseiseseiseseisessienes | cevenns . 2] 1FE 195,904 |...102.864 | .......cccoo...u. 205,728 | ....... 200,000 | ... 196,031 99 | o | e | e 4500 |...... 4.643 [JJ....... 09/16/2015. | 01/01/2047.
196581 AZ 5 | COLORADO ST SCH OF MINES ENTPR REV.......cocostumiiniiverierierinniiisnines | cevi e | 1FE| oo 121,576 |...115.257 115,257 119,001 (1,289) 6.090 |...... 4.002 |JD....... ..6,090 |12/17/2014. | 12/01/2029.
19679R  NA 4 |COLORADO WTR RES REV. B . 2| 1FE 210,424 |..108.946 | ... 228,787 210,181 (G R EOVSTROO DU 5.350 |...... 5.324 |MS...... .11,235 | 11/04/2010. | 09/01/2027.
199098 CG 7 | COLUMBUS-FRANKLIN CNTY OH FINAUTH.......ccoooorrviirrisreceessceienniens [ o . 2| 1FE .30,382 |...100.371 | oo 30,111 | oo 30,000 | .. 30,000 [ oo [ e [ e [ [ 6.625 |...... 6.625 |FA....... 02/23/2015. | 08/15/2027.
212474 GG 9 | CONVENTION CENTER AUTH RIREV.......ccocoiiiiiiiriiiiriisieiiseissnissniisnes | s e | e TFE| o 242,324 |...108.621 217,242 | ....... 200,000 | ... 239,262 (1TAT) | s e | e 6.060 |...... 4313 [MN...... 04/16/2015. | 05/15/2035.
223663 HJ 7 |COWETA COWTR/SWG-B.......oovviireiiriiiceiiieseiieseiiesesiesesiesesiesesiessnieees | e . 2] 1FE 200,776 |..... 93.839 | ... 187,678 | ....... 200,000 | ... 200,749 (V20 [T ORI DO 2625 |..... 2582 |JD....... 08/05/2016. | 06/01/2027.
223777 CM 3 |COWLITZ CNTY WA PUB UTIL.......oiriiiniiiniisneisssisseisssisnesssnsisnsiis | s e | TFE| 226,540 |...115.465 | ........ccccc.... 230,930 | ....... 200,000 | ... 224,420 (1,453) | oo e | e 6.188 |...... 4307 [MS..... 07/21/2016. | 09/01/2025.
207758 KM 4 | CT SPL TAX-TRANSN-B.........cooriirriiireiiereiieseiissesiseesiesssiesssessesessssssnnnes | e [ (] TFE| e 117,102 |...116.549 116,549 ...100,000 | ... 116,925 (A0 [PUR SN PR 5459 |...... 3.581 |MN...... 11/10/2016. | 11/01/2030.
238676 DM 9 | DAVIE FL W&S REV TAXABLE SER B FEOSTOTRRTRRIOROR PO . 2| 1FE 103,540 |...112.862 112,862 ...100,000 | ... 101,561 (3B4) | cvvveeerrirriens [ [ 6.062 |...... 5.595 |AO...... . . 08/03/2010. | 10/01/2025.
249182 AQ 9 |DENVER ARPT ..ot essssssssssssssenes | i e ...121.843 121,843 ...100,000 | ... 128,817 [(([0) ] SRS SRR P 6.414 |.....4.351 |MN...... R 02/10/2016. | 11/15/2039.
259561 PU 6 |DOUGLAS CNTY WASH PUB UTIL DIS e ..115.071 115,071 | ...100,000 | ... 109,282 (289) o495 05/01/2014. | 09/01/2040.
270618 DY 4 |E BATON ROUGE PARISH LA SWR s | [P [ . . ...100.877 201,754 | ....... 200,000 | ... 201,508 (206) | vevovererieriiens [ e [ s 3.950 03/06/2015. | 02/01/2030.
28209N  AZ 2 |EFFINGHAM COUNTY GEORGIA INDUSTRIA.........ccocmmrrierieieneeererierneieenes [ e 2] 1FE 136,116 |...109.810 148,244 | ..o 135,000 | ... 135,599 (165) 5.250 12/17/2013. | 04/01/2038.
28209N BV 0 |EFFINGHAM IDA-TXBL.. R 2| 1FE 198,000 |..... 87.932 175,864 | . 200,000 | ... 198,025 25 .0 3.625 07/21/2016. | 04/01/2041.
293430 CC 6 |ENNISTXECON DEV CORP.......cooovirriimiiiniiienesissssiesssisssssnsssssssisenes | s . 2| 1FE 100,703 |..... 98.851 ..98,851 | oo 100,000 | ... 100,567 ({72 1 SR ORI VOO 4.500 09/22/2014. | 08/01/2034.
299620 DZ 4 |EVANSVILLE VANDERBURGH IN SCH BLDG........ccccocoumiriiiniisnicciicniicins [ e . 2| 1FE 101,830 |...108.893 108,893 | .ooovvvins 100,000 | ... 100,630 (187) 5.350 01/27/2010. | 07/15/2021.
341578 AS 1 |FL ST BRD GOVERNORS UNIV CENT FL P I 2| 1FE 202,305 |...108.035 216,070 | ....... 200,000 | ... 200,851 (309) ......5.850 02/22/2010. | 07/01/2026.
34160W TZ 7 |FLORIDA ST DPT ENVMNTL PROTN REV S........ooiiiiiriiieriiieceeiisneeisnniinns | e . 2] 1FE 206,705 |...109.156 218,312 | ....... 200,000 | ... 202,099 [EL7A ] [T SN PN 6.026 01/19/2010. | 07/01/2021.
34160W  UA 0 |FLORIDA ST DPT ENVMNTL PROTN REV S........cocoimriririirinninniseriveninniis | e . 2| 1FE 101,805 |...109.370 109,370 | covvovverrienns 100,000 | ... 100,595 (VL) ST ORI PO 6.206 01/08/2010. | 07/01/2022.
34281P  KS 1 |FLORIDA ST GOVERNMENTAL UTIL AUTH [ 2| ... 1FE 210,505 |...112.693 225,386 | . 200,000 | ... 204,649 (1,078) .....5.584 08/16/2010. | 10/01/2025.
353174  FT 7 |FRANKLIN CNTY OH CNVNTN FAC AUTH L s [ s e | 1FE| oo 101,905 |...112.800 112,800 | oo 100,000 | ... 101,061 (105) [ coveoeeveerriienes [ e | e 5.550 01/21/2010. | 12/01/2024.
359900 Z8 3 |FULTON DEV AUTH-B-TXB.......coccomsrrmerimrricriirirneriersnessenssenssssnsssssssnsensene | eenneee | o | voverenere | e 1FE ..110,500 |...107.822 107,822 ...100,000 | ... 110,123 (T4 0] [OOSR RTINS P 5.310 01/08/2016. | 10/01/2035.
362848 QS 5 | GAINSVILLE UTL-BABS-B . . [P PR IO 1FE| .. 118,150 |...113.001 | ... 113,001 ...100,000 | ... 117,188 (B0B) [ .veoocvevecveonns [ v | oo 5.655 05/22/2015. | 10/01/2039.
367556 FN 2 | GATESVILLE TX UTILITY SYSTEMREVA...... [SUSTTUIRTORRTIRS IOV . 2| 1FE 103,750 |...103.074 | ....ccccvvvvuuee 103,074 | oo 100,000 | ... 100,998 (553) | cevevererrrrinriiens [ e [ 6.600 04/15/2008. | 09/01/2030.
04780N  HN 0 | GATV GEORGIA TECH ATDC PROJECT-TXB........covvveirreeneeecerisnneeisneiinns | cevenes e | e TFE| e 100,975 |...102.886 .102,886 ...100,000 | ... 100,866 (G TR OO DU 5.350 06/10/2014. | 01/01/2035.
386442 XZ 5 | GRAND RIVER DAM-B-REF........ccoomiriiirriiniieniiesieseisssissssissssisssinns | e . 2| 1FE 97,740 | ..... 95.663 | .... ...95,663 ..100,000 | oo 97,740 | ....... (16) 16 3.209 11/16/2016. | 06/01/2030.
387883 PP 0 | GRANT CNTY WA PUBLIC UTIL DIST #2.......cooiimviineiinnisnniissnisssiisnniies | s e | e TFE| i 243,180 |...118.999 | ...ccoccvurnen. 237,998 | ....... 200,000 | ... 240,369 (1,398) | ..o | e | e 5.830 12/11/2014. | 01/01/2040.
389532 FW 7 | GRAYS HARBOUR CNTY WA PUB UTIL JOON I e | e TFE| oo 261,366 |...117.812 | .................235,624 | ....... 200,000 | ... 259,492 (1,192) | oo | e | e 6.707 09/22/2016. | 07/01/2040.
392684 DW 3 | GREEN BAY WIREDEV AUTH LEASE REV. [ I . 2| 1FE 114,762 |...108.656 | .................108,656 | ........cce..oec. 100,000 | ... 112,040 (1,615) | oo e | e 6.150 04/16/2015. | 06/01/2043.
427101 DD 9 |HERCULES CA RDEV AGY TAX ALLC.......vivirirreerririserineeieseseesssissnsnens | ceveens . 2| ... 1FE 98,250 |...101.609 | ......ccoovveene. 101,609 | oo 100,000 | .. 99,235 M2 | e [ 6.000 04/03/2008. | 08/01/2022.
41980U  AB 7 |HISTBUS ECON-A-2......ccooiiriiniiciieeiienssisesiesisesssissiessssesssssssnies. | aoenes e | 15 N 106,690 |..... 99.401 | .oovcviins 99,401 | oo 100,000 | ... 106,541 (149) | ovvvrerriiens [ s [ 3.242 08/11/2016. | 01/01/2031.
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434682 AA 8 |HOKE CNTY N C LTD OBIG TAXABLE LTD........cooocmmmveemmriincniernnenismneiseneins | cereie | o [ eevieeenins 107764 | ................215,528 | ... 200,000 219,659 (A34) | oo [ e | 4914 | ... 4.059 [JD....... 09/21/2016. | 06/01/2032.
45188R 2L 2 |ILLINOIS DEV FIN REV TAXABLE - CHI . e | ...100.406 ....100,000 100,431 [(GIS) 1 [ OO OO 6.000 |...... 5.902 |MS...... 10/23/2002. | 03/01/2022.
472149 BH 5 [JEAFL BULK PWR SUPPLY........cooiiiiriiiriiiriiieseiiecesiecesiesesiesesisssseessnens | cereees . . 111726 ....100,000 100,278 (0725) 1 OO EOVTORTROROOOR DU 5.400 |...... 5.356 |AO...... 04/01/2010. | 10/01/2024.
46613C WH 4 |JEAFLELEC SYS REV....coiiiiiicininiicnniseiesiesisseississisesiesessessssissisnenss. | oneien | oo | veveennens | evvens 1FE| oo 101,699 |...115.830 | .cocvereeree 115,830 | v 100,000 100,715 (T3) [ o | e | s 5.500 |...... 5.386 | AO...... 12/08/2009. | 10/01/2024.
46613P  YG 5 |JEAFLWES SYS REV.....oiiiiiiiceiieiiicciiscceiseseisesessssisssessssssssesssssnesenenes | cvvnes | oo | veneiinne | ceveee TFE| e 103,118 |..113.444 | ... 113,444 | ... 100,000 101,727 [(UE) ] [ORRO SN P 5.650 |...... 5.375 |AO...... 03/03/2010. | 10/01/2024.
485106  GX 0 |KANSAS CITY MO SPL OBLIG.......ccoomiiiiriviieiieerieseeisseiieessiesssisessinneies | ceeeees 2| 1FE 206,005 |...108.156 | ................216,312 | ....... 200,000 203,255 (541) 5.250 |...... 4.890 [MS...... 04/09/2012. | 03/01/2032.
491552 UY 9 |KY ST TPK-TXB-B-REVIT.....ooiiiiiirriiiiciiscisnnisssisssisssisssisssisssnsisnnes | ceveien | o [ eevienenns L TFE| 233514 |...109.862 | .................219,724 | ...... 200,000 231,788 (1,726) | oo | e | e 5244 | ... 2.505 [JJ....... 08/17/2016. | 07/01/2025.
511662 AT 5 | LAKELAND FL CAPITAL IMPT REVENUE.........c.cooiiiiiriiiimeirnirerniscniinenens | eveeee [ or | cevevivinens | e 1FE| o 248456 |..114.642 | ..............229,284 | ....... 200,000 247,458 (998) 5.929 |...... 3.302 |AO...... 09/22/2016. | 10/01/2030.
543103 CW 3 |LONGMONT CO SALES & USE TAX REV.....coverimiiireriririisniiesiesiisesienins | vevenes 2| 1FE 271,369 |..101.918 | ................280,275 | ....... 275,000 272,584 143 | e [ [ 5.200 |...... 5.301 |MN...... 12/03/2010. | 11/15/2028.
546589 QW 5 |LOUISVILLE & JEFFERSON CNTY KY MET......ccoorinmiinriininnisrisniissisniiens e | o [ eeeiiienis | s 1FE| oo 249,500 |...122.963 | .................245926 | ....... 200,000 247,637 (1,200 [ oo | e | e 5.980 |...... 4.329 [MN...... 06/05/2015. | 05/15/2040.
54675T BS 5 |LOUISVILLE/JEFFERSON CNTY KY METRO......ccoooiomriiinreeceiereieneisneiins | ceneees 2] 1FE 101,205 |...106.847 ....100,000 100,563 (126) | cevvoeereisrieens [ [ 5.600 |...... 5.438 |JD....... 01/20/2010. | 12/01/2027.
57420L  AM 8 | MARYLAND ST TRANSPRTN AUTH LTD OBL........ccccoovmmmvimmiiinniiismeiinneiiens | wveees [ or | cevevvinnns | e TFE| e 131,507 |...122.630 ....100,000 130,888 [(HEC) ] SOOI RPN PO 6.650 |...... 3.364 | JJ....... 09/21/2016. | 07/01/2032.
57420L AL 0 |MARYLAND TRANSN-LTD OBLIG REV.......ccoooimiiiiiriimsiirirniiineeiseeeiseseiiens | e 2] 1FE 70,820 |...107.159 | ..ccovvceerrrn 89,653 | oo 65,000 66,720 (270) [ covooeveeeienes [ e | e 6.480 |...... 5.540 [JJ....... 02/06/2003. | 07/01/2022.
575898 CS 8 |MASSACHUSETTS ST PORT AUTH FACS........coomimiivmiimnireninninnssninenins | e | [ everirenins | vevens 1FE .239,438 [..114.648 | .................229,296 | ....... 200,000 235,280 (2,688) [ ..oovvurveriieris | e | e 6.202 |...... 4.09% [JJ....... 06/08/2015. | 07/01/2031.
57583U XX 1 |MASSACHUSETTS STATE DEVELOPMENT........coovvumiiirniirieniieneieenenienes [ e [ 1FE ...96,905 |...112.497 | ............... 106,872 | .o 95,000 96,520 (90) 5.353 |...... 5.171 | JD....... 08/19/2013. | 12/01/2028.
582201 AR 0 |MCLENNAN CNTY TX PUBLIC FAC CORP.......cccccocvumriririirinniinniserireniesinas [ e 2| 1FE 101,350 |...103.276 | ................ 103,276 | oo 100,000 101,095 (122) ] ceveornnrieens [ [ 4.660 |...... 4485 |JD....... 11/07/2014. | 06/01/2035.
57419R D5 1 |MD CMNTY DEV HSG-A.......ooiriiiriiineieneieneisseiiesesssesissssssssssssnssssnnns | evvies | oo | vsneiiins | coveee TFE| oo 95,147 |..... 95.529 | ..ocoiiernnn95,529 | L 100,000 95,154 8 [ORTURUOON DURORRR IO 3.463 |...... 3.944 |MS...... 12/21/2016. | 09/01/2031.
58607T  AX 9 [MEMPHIS CTR CITY-B.......ooiiiiiiriiiiriiieriiieceiieseiiesesiesesiesessessseesessssssens | ceneees 2| 1FE 213,580 [..105.708 | ................211,416 | ....... 200,000 213,401 (179) [ oo [ e | e 4.970 |...... 3.879 [FA...... 11/22/2016. | 02/01/2030.
59067A  BJ 1 |MESA CO ST CLG AUXILIARY FACS ENT......ccooooimmminmmiiinniisnniisneinsniinnnns | covvie | oo [ eeviinnins | e TFE| 122,999 |..113.957 | .cccovvcene. 113,957 | oo 100,000 121,806 (2 U RTINS P 5.800 |...... 4218 [MN...... 02/10/2015. | 05/15/2040.
592125 AA 6 |MET GOVT NASHVILLE & DAVIDSON CNTY.......ooovimimrimmmeirnnescenisnneiinnens | venes [ v | cevevieenne | cevens 1FE ..138,448 |...129.321 129,321 ....100,000 137,545 (903) [ coveoeverervienes [ oo | e 7431 | ... 4484 JJ....... 04/07/2016. | 07/01/2043.
592125 AM 0 |MET GOVT NASHVILLE & DAVIDSON CNTY.....c.oevummiinnieiimnireninniiissiseiiins [ eovenes | o [ evevirenis | oo 1FE ..138,785 |...128.918 128,918 ....100,000 138,396 [(CE: ) RN RSN PN 6.731 |..... 3.830 [JJ....... 09/22/2016. | 07/01/2043.
592041  WJ 2 |MET GOVT NASHVILLE-B........coovviriereiieneiieneereceeienesisnesesnesissnsssnnnnnns | wveees [ oo | cenevereen ] [ e 1FE ..220,060 |...103.446 206,892 | ....... 200,000 219,385 ({14 ) USSR ST PR 4.053 |.....2.853 | JJ....... 08/18/2016. | 07/01/2026.
59259 CA 5 |MET TRN AUTH ..128,200 |...126.076 .126,076 100,000 128,018 (182) .....5.548 11/22/2016. | 11/15/2031.
592195 AV 3 |METRO NASHVILLE ARPT ATH TN 104,550 |...109.094 109,094 ....100,000 102,456 ({72 [OOSR RPN PO 6.187 07/01/2010. | 07/01/2024.
59259Y DJ 5 |METROPOLITAN TRANSN AUTH NY......cooiiiimmmrimmmrinmennneieneersnesisnnsnnnees | ceneven | oo [ eevvennnns | e IFE | i 101,130 |...112.357 112,357 ....100,000 100,479 (84) 5.369 07/06/2010. | 11/15/2021.
593240 BL 7 |MIAMIBCH FL SPL OBLG RFDG PENSION 2| .84,048 |...100.259 85,220 ..85,000 84,563 80 ......5.230 04/27/2011. | 09/01/2021.
59333P V5 4 |MIAMI-DADE CNTY-TXBL....ooorrrrrrerirereirnnessensssseessnssssssssssssssssssssssssssssssns | soveeen | oo [ eevemsenens | e TFE| 202,724 |..... 94.015 .188,030 | ....... 200,000 202,628 [(CLG) ) STORON IVTRIRIRIR BV 2.704 08/04/2016. | 10/01/2026.
597839 CF 4 |MIDLOTHIABN TX CMNTY DEV CORP SALE.........ccocoomiiiniinnicniiiciieriiniins [ e 2 109,000 |...107.279 107,279 ....100,000 107,412 (798) 5.500 12/19/2014. | 09/01/2034.
59982Q AU 4 |MILL CREEK IL WTR DIST WTRWKS REV 2| 101,880 |...108.801 .108,801 ....100,000 100,903 (261) ......6.000 02/01/2010. | 02/01/2026.
60534R  MF 3 | MISSISSIPPI DEV BK SPL OBLIG...........ccomriiemieieieiiineeiinneiiseeissesiseneinenens. [ eeviee | oo | eveneiiine | ceveee 1FE| oo 247,134 |...118.697 237,3% | ....... 200,000 243,020 (2,039) [ ..o | e | e 6.589 02/10/2015. | 01/01/2035.
60534R  TM 1 | MISSISSIPPI ST DEV BANK SPL OBLG........ccccvmrvmmrireriniirnrinnisenienieninnnis | eevees [ oo [ evnriienne | e TFE | i 138,650 |...122.741 122,741 ....100,000 138,105 (545) | cevvrnrerrrinriinens [ e [ 6.413 07/27/2016. | 01/01/2040.
606092 ES 9 |MISSOURIJT MUN ELEC RV UTIL COMMN 102,430 |...104.184 104,184 100,000 100,797 (363) .r8.790 12/15/2009. | 01/01/2029.
606092 ET 7 |MISSOURIJT MUNI ELEC UTILITY COMM......ccoovivirinriinninnireneniisiicnniens [ eveei | oo | evrivenns | el TFE i 135,750 |...120.938 120,938 ....100,000 135,331 (419) | cevvrrereinrieens [ [ 6.890 08/24/2016. | 01/01/2042.
60636S BM 5 |MISSOURI ST DEV FIN BRD INFRASTURC....... 104,450 |...102.519 102,519 ....100,000 103,397 (G0 RO SN PO 4.893 09/16/2014. | 03/01/2027.
60636W NU 5 | MO HWYS & TRANS -BABS..........ccocomrrrimrerinnrinnniesnnnisnneiseneissnsinenennnens. | eovenee | oo | ovseniinnne | oo TFE | i 116,527 |...117.497 117,497 ....100,000 116,501 (26) | ovvveeeeeriies | e [ s 5.445 12/21/2016. | 05/01/2033.
612201  FU 2 |MONTCLAIR CAREDEV AGY.....ccocomirmmrmririnnricnsineiieninsesssisssiseseesinsss | vovene | oo | vevevenniens | eeenn2FE [ i, 98,875 |...104.888 | .......cccoonue. 104,888 | ....cccoovvrrenee 100,000 99,317 A4 | e | e | 6.000 03/27/2008. | 09/01/2027.
660043 AB 6 |NHUDSON NJ SEWERAGE AUTH GROSS RE.. ..105,449 |...104.109 104,109 | oo 100,000 105,128 (134) 5.396 07/08/2014. | 06/01/2042.
667530 AA 7 |NW WA INFRASTRUCTURE FING CORP TR P [ [ 1FE| .. 235476 |..111.408 | ................222,816 | ....... 200,000 233,080 (1,334) | oo | e | e 5.379 03/04/2015. | 01/01/2034.
658203 V8 4 [NCPWRAGY 1-C-TXBL......cooorriirriineiinsisnsiisneisssissssisssssssssesssssssnnnes | cvnnes | o0 | coveieinns L TFE| e 106,087 |..... 96.197 | .o 96,197 | L 100,000 106,019 [(GE5) N [OOSR OO 3.822 10/25/2016. | 01/01/2030.
64542P  AF 2 |NEW HOPE CULTURAL EDU FACS FIN COR.....coovvvirviiimieiereiienniieeniiens | cereees 2] 2FE 106,877 |...103.493 | .................103,493 | ......cccccooenn. 100,000 105,604 (755) [ coveoevecrriienes [ e | e 5.000 04/16/2015. | 08/01/2025.
645916 TV 9 [NEW JERSEY DEV AUTH.......cooiiiiiriirriiinriisncssnisssssssisssesssnssssnssnnins | cenns [ o0 | coneviinnns | covens TFE| 204,504 |..108.018 | ................216,036 | ....... 200,000 200,000 [ ..ooovveinriiinniiinns | o [ e [ s | 5.800 04/14/2003. | 04/01/2025.
64578) AQ 9 |NEW JERSEY ECONOMIC DEV AUTH MTR V.....ccooooieirneeneisnneireneerenenns | oveeee | v | cevevivennns | e AFE| oo 20,214 |..112.262 | oo 22,452 | 20,000 20,134 (1<) ) [OOSR SOOI VOO 6.310 08/26/2011. | 07/01/2026.
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645913  BA 1 |NEW JERSEY ECONOMIC DEV AUTH ST PE.........ccoovviiriimiririneiinrniineniins | e e | el FE | 38,322 | 83.432 48,417 2,705 | oo [ e | e [ 5.832 [ [ [ s 08/26/2011. | 02/15/2022.
64972H QZ 8 |NEW YORKNY CITY TRANSITIONAL FIN SRR O e 117128 125,002 1(0) ) USROS BN 6.204 |..... 6.204 (JJ....... 11/24/2010. | 07/15/2025.
646139 X8 3 |NJ TPK-TXB-A-BABS..........cooiiiiriiiceiieceiieceiiesesiecesiesesiesesiesessesssiesssienes | e [ [ . . ...139.915 136,282 (990) [ coveoeevererrienes [ v | e 7102 |...... 4460 [JJ....... 10/28/2015. | 01/01/2041.
660043 AG 5 |NORTHHUDSON SEW AUTH N J GROS SR.......ccovmriirinrinerierineeieiiniinns [ e e | e 1FE| oo 116,790 |...108.366 | .................108,366 | ......ccevuuuee 100,000 | ... 116,568 (222) [ oo [ e | 5246 |...... 3.451 |JD....... 10/25/2016. | 06/01/2032.
649902  S6 1 |NY DORM-TXB-SER C-BAB..........ccoovviirriiimiiiineiiiseiiesesissesiesessssesssesesesennes | s [P (SO I 1FE 2125791 | 117.864 | v 117,864 | 100,000 | ... 125,476 [(CHE) | SRR ST PR 5652 |...... 3.252 |FA...... 10/18/2016. | 02/15/2030.
649670 KR 6 |NYC EDL CONSTR FD-BAB.......ccoouoiriirriireiieeiiesesiesssiesssisessissssissssins | e B ST B 1FE| .. ..236,000 |..116.961 | ................233922 | ....... 200,000 | ... 234,561 (908) [ covevevveervienes [ e | e 6.200 |...... 4.885 |AO...... 05/22/2015. | 04/01/2040.
64966N  AC 1 [NYC HSG-A-I-FT HAMILT.....oooiiiiiiciincesnsscsssisssessessssssissnins | e [P L TFE| 255,295 |...119.653 | ......ccccceoon. 239,306 | ....... 200,000 | ... 254,388 (907) [ oo [ e | e 6.320 |...... 4.552 |JD....... 03/18/2016. | 06/01/2049.
67755C D9 7 |OH ST BLDG AUTH ST FACS......cooumrirereerrinirmesiessnessssssssissessessssesseninns | sevees . 2] 1FE 101,384 |...105.948 | .................105,948 | ................. 100,000 | ... 100,553 (152) [ coveoeeveereiienes [ e | e 5.380 |...... 5.193 |AO...... 04/15/2010. | 10/01/2024.
678331 DD 8 | OKANOGAN CNTY WA PUBLIC UTIL DIST [ESTTURUTRRTON IO e | e 1FE| oo 239,500 |...113.764 | .................227,528 | ....... 200,000 | ... 238,486 (559) | evvveerrrrieriiens [ e [ 6.046 |...... 4.640 | JD....... 10/27/2016. | 12/01/2040.
68607D  NL 5 | OR TRN-TXB-A-SUB LIEN........ccooouimiriiiiririiiiiniieneiissceiseseiseseisesessessiens | cevenas [ [ (] 1FE| oo 276,070 |...126.254 | ................252,508 | ....... 200,000 | ... 274,615 (1,455) 5.834 |..... 3.001 |MN...... 07/26/2016. | 11/15/2034.
73358W  XP 4 |PORT AUTH OF NEW YORK.......ccoooiiiiiiiniiniisiiicnininessisssesessssisniins | sovi . 2| 1FE 203,542 |..105.207 | ...............210,414 | ...... 200,000 | ... 203,080 (294) [ oo [ e [ 4823 |..... 4.600 (JD...... 05/26/2015. | 06/01/2045.
733911 BU 4 |PORT CORPUS CHRISTL......oooouiiiiriiiimiiiireiieseiieseiissesissesissesssnssissssens | s [P L] TFE| e 100,000 |..... 99.031 | .iiirerennn99,031 | i 100,000 | ... 100,000 | vvoveeverreiirniins e | e | e [ e 4.607 |...... 4.607 |JD....... 05/08/2015. | 12/01/2035.
76245E  HH 0 |RIALTO CAREDEV AGY TAX ALLOC.......ccccommvvemmrrireriians I [OOSR IO 2FE| oo 102,500 |...112.586 | ...............112,586 | ...c.cccceenene. 100,000 | ... 101,848 (CCT4 ) OO EOVTOTTROROOR DY 7.500 |...... 7.325 |MS...... 04/21/2008. | 09/01/2037.
76904K BX 9 |RIVERSIDE CA REDEV AGENCY. ST I . 2| 2z* .80,000 |..... 99.733 | cioiriiereenn 79,786 | i 80,000 | .. 80,000 | .oocvvrririinrineins [ s [ [ 5.480 |...... 5.480 |AO...... 07/23/2003. | 10/01/2024.
795681 GM 1 | SALT LAKE CNTY UT MUNIBLDG AUTH.......oooiiiiiriiciiieniiieceiseceieneiiens | s [V (U I 1FE| oo 260,920 |...121.192 | .................242,384 | ....... 200,000 | ... 259,049 (1,871) [ oo | e | e 5.820 |...... 2692 |JD....... 08/05/2016. | 12/01/2029.
79642B HU 0 | SAN ANTONIO TX WTR REVENUE...........ccovueiriirriineeiinesiiesssisessisessissnins | ceveees [P (U I AFE | oo 238,706 |...120.210 | ..ccovvrernnn 240,420 | ....... 200,000 | ... 236,212 (1,330) [ oo | e | e 5.602 |...... 4.164 |MN...... 06/05/2015. | 05/15/2039.
798343 CB 3 | SAN JUAN CAPISTRANO CA CMNTY REDEV s | s e | e 1FE ...52,462 |...112.150 ...56,075 51,817 (72745 U RPN PO 5.875 |...... 5216 |FA...... 09/17/2010. | 08/01/2023.
79844P  AM 0 | SAN LEANDRO CA PENSION........ccooiiiiiiiireiireiieseiiseeeiseseieessieeseeessisens | cereees e | e 1FE| .. .103,540 |..107.211 | ... 107,211 102,255 (244) | oo [ e [ 5540 |...... 5.170 |JD....... 03/21/2012. | 06/01/2024.
837151  AA 7 |SC PUB SVC-TXB-C-BABS.........ccoooiimiiriiinriisnsisnsisneisssissssssssssnsienns | s [P L TFE| 134,257 |..131.890 | ..o 131,890 | oo 100,000 | ... 133,841 (G L) [OOSR RTINS PO 6.454 |...... 4421 (U...... 03/15/2016. | 01/01/2050.
837147 6A 0 | SC PUB SVC-TXB-SER C......ccooovrirriirmiririeriiniissesissesissssessesssssssssssssssnnees | e e | e TFE| e 115,550 |...119.825 119,825 | oo 100,000 | ... 115,492 (B8) | vvvererererries | e [ e 6.224 |...... 3.736 | W....... 12/20/2016. | 01/01/2029.
825437 AV 8 | SHREVEPORT ARPT-TXBL........covvvirriirrinnsiisnsisisssissssssssissnssssssssnsisnns | e . 2| 1FE 202,916 |...101.522 203,044 | ....... 200,000 | ... 202,618 (283) | cvvvoeereirieens [ [ 5.000 |...... 4.801 [JJ....... e . 11/12/2015. | 01/01/2040.
837151 NP 0 | SOUTH CAROLINA ST PUBLIC SVC AUTH.......ccooiirriimriimeienerieseriieniiiens | s e ...102.925 102,925 ...100,000 | ... 102,274 (G2 ) R [T DU 4770 |.....4.622 | JD....... - R 02/19/2015. | 12/01/2045.
837227 H9 1 |SOUTH CENTRAL CT REGL WTR AUTH WTR [ . ...120.295 .120,295 100,000 | ... 121,105 (663) .....0.393 05/05/2014. | 08/01/2040.
83755L XV 3 | SOUTH DAKOTA ST BLDG AUTH REVENUE..........cccooiimviiinriinniienniinniiinns | s . 104,659 |...104.773 104,773 ...100,000 | ... 103,799 [GCI0) T U RPN PO 4.700 12/16/2014. | 06/01/2032.
838530 MN 0 |SOUTH JERSEY PORT CRP NU.....cosviiiiiiiieiiieiieeeiseseieessiseseisesessseeoes | e e | e 2FE| oo 101,430 |...101.509 101,509 ..100,000 | ... 100,258 (244) 5.912 12/28/2009. | 01/01/2018.
79164T AT 9 |STLOUIS MO IDA LEASEHOLD REV TAXA........... . R 2| 1FE 101,755 |...110.378 .110,378 100,000 | ... 100,722 (199) .....6.100 07/06/2010. | 03/15/2025.
791676 BK 4 | ST LOUIS MO PARKING REV.......cooviiiriiriiiiriineiisssiiesseissseissssesneisnies | s . 2] 1FE 25,391 |...101.822 ...25,456 25,000 [ ..o | e [ e [ | 6.000 11/30/2007. | 12/15/2018.
792905 DW 8 | ST PAUL HSG-B-TXBL.......orriirriiriiiiriiereiieseiiessisessssesessessssssssssesssiesens | o [ [ (] 1FE| e 100,000 |...102.960 102,960 100,000 | ovvoververerieniins | e | e | e | e 4.189 05/29/2015. | 07/01/2027.
852413 AQ 6 | STAFFORD CNTY & STAUNTON VA... . e 2| 1FE 101,755 |...106.299 .106,299 | . ...100,000 | ... 100,707 (203) ..5.512 03/05/2010. | 02/15/2025.
86657M  BK 1 | SUMTER LANDING FL CDD......ccoserveemriiimriiiereiiereieeseieesessesesesseseeseseesenes | e [ [ (] 1FE| e 197,484 | ... 98.009 196,018 | ....... 200,000 | ... 197,494 10 [ oo [ | e 4.172 11/09/2016. | 10/01/2047.
87354T BG 9 | TACOMA WTR-TXB-B-BABS........ccccovviiiiiiniinirieriesisiississiesienesessssins | eveens o] 115.246 115,246 ....100,000 | ... 117,654 (533) 5.621 05/22/2015. | 12/01/2040.
87638T EG 4 |TARRANT CNTY TX CULTURAL EDU FACS... . .101,200 |..... 99.797 100,000 | ... 101,164 (721 TR SOOI DU 4.366 04/17/2015. | 11/15/2047.
88278P VN 1 |TEXAS ST UNIV SYS FING REVENUE.......... 2| 1FE 100,000 |..... 99.447 ...100,000 | ... 100,000 | oo [ e [ e | e | s 4.273 02/27/2015. | 03/15/2045.
89546R  HQ 0 | TRI-CNTY TRN-BABS-B........cccooriririiiiniinnisnnisnnissnisssissnsisssssssnissnnes [ evvees | oo | eoveneeend | e 1FE .119,937 |...116.508 ,508 ...100,000 | ... 119,834 (103) [ oo [ e | o 5.730 11/22/2016. | 09/01/2033.
91428L  GY 6 |UNIV OF HAWAII BOR-A......cooiiiimriiiriiieceiieceiieseiiecesiesesieseseessssesssisnssins | e B ST B 1FE| .. ..101,066 |..... 99.744 | .... ...99,744 ..100,000 | ... 100,956 (CCT0 ) OO EOVTOTTROROOR DU 4.693 09/22/2015. | 10/01/2044.
914440 LW 0 |UNIV OF MASSACHUSETTS MA BLDG AUTH......ccoovvuiriinieiierineeienisnieens [ e . 2| 1FE 199,250 |...100.971 | ooovvvieiiannn 100,971 100,000 | .. 99,296 22 [ | e | e 4.212 11/10/2014. | 11/01/2038.
914119 SF 0 |UNIVERSITY CINCINNATI OH GEN RCPTS..........coooimririininriiniisnisciienis [ s . 2| ... 1FE 101,855 |...110.189 110,189 ...100,000 | ... 100,831 (LI STURNURO ST PR 5.616 11/03/2010. | 06/01/2025.
914760 W6 6 | UNIVERSITY OKREVS SER B BOOK ENTR........ccvvoiviiiiniineienieeiienisniins [ s [P PPN IOV 1FE| oo 102,150 |...117.407 | .... 117,407 ...100,000 | ... 101,096 (T11) ] e [ [ 6.634 09/18/2008. | 07/01/2024.
916277 KU 9 |UPPER OCCOQUAN SWR-BA........ccooriiiriiiiniiisreisssiessissssssssinssinnies | s [P L TFE| e 123,300 |..114.763 | ................. 14763 | oo 100,000 | ... 122,672 (7222 USROS PO 5.200 09/14/2016. | 07/01/2026.
917563  JF 6 |UT HSG CORP-TXBL-RGTS......cooiiiiriiirriiineiieseeieeesisssisseisessisssnsisnseies | e [ (O I 1FE ..207,854 |...102.680 | ................205,360 | ....... 200,000 | ... 207,609 (200) [ covooeveerrienes [ e | e 4.725 10/27/2015. | 12/01/2039.
91756T  AS 0 |UTAH STMUNIPWRAGY.....oooiiiiiiiriinrisnisssisssissnssssssssssssssnisens | coneies [P (U I 1FE| .. 197,186 |..... 95.873 | ... 191,746 | oo 200,000 | ...cooovnen. 197,186 | ........ (22) 22 3.387 11/16/2016. | 07/01/2029.
928172 VF 9 | VA ST PUB BLDG AUTH PUB FACS REV et | s . 2| ... 1FE 100,725 |...108.105 | ......cccoceeenn. 108,105 | covvovceri 100,000 | ... 100,325 [CCI0) ) [T SRR OO 5.500 02/24/2010. | 08/01/2027.
92812V CD 6 |VIRGINIA ST HSG DEV AUTH......cooirviirriirriinneiinseiinesssesessesssssssssesssinns | ceveees . 2] 1FE 199,353 |...100.739 | ..ccvvervrrennne 201,478 | ....... 200,000 | ... 199,378 12 | e [ | 4.666 11/13/2014. | 11/01/2044.
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93878L AN 7 | WASHINGTON DC CONVENTION & SPORTS, JETSTTURTRRIT ON 2| 1FE 101,204 |...107.258 | ......ccooeveene. 107,258 | oo 100,000 100,455 (109) [ coveoeveeriienes [ e | et 4814 |...... 4.680 |AO...... 10/27/2010. | 10/01/2021.
940855  BF 5 |WASHOE CO SLS-H-BABS........cccocooimiiimiiiinriisneiisseisssiisseisssssssssssssienns | vnnes [ o0 | coneieinns L TFE| 139,950 |...128.807 128,807 ....100,000 139,434 [(R L) USRI RPN PN 7.451 |...... 4275 |FA...... 08/24/2016. | 02/01/2040.
969544  AK 1 |WILLIAMSBURG FACS-BAB.........covuirmririieiiseinsiisesiesisneissssssssisssssesssenses | seeees 2| 1FE 114,485 |...109.236 | ... 109,236 ....100,000 113,092 (1,393) [ oo | e | e 6.526 |...... 2.962 |JD....... 07/21/2016. | 12/01/2030.
975680 DG 1 |WINSTON SALEM NC LTD OBLG......cccouuireirisrsseersnississssssssssnesssssssssesssnnes | svrenes 2] ... 1FE 101,997 |..103.157 [ .o 103,157 | v, 100,000 101,592 (182) [ vvrevvvernniciiens [ eonnniisrsnissnieninne [ e 4.100 |...... 3.851 [JD....... 09/22/2014. | 06/01/2029.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... (SRR [P 18,857,412 XXX | v 18,790,639 | ........... 17,185,000 | ........... 18,724,950 | ..o (39) ] v (52,600) 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 Subdivisions - Residential Mortgage-Backed Securities
312910 UP 5 |FHR 1303 Luuccoooiiiiiccccsciesiisssssisssssssssssssssssssssnssssnsssnnes | svenes | o0 | conevesnnns [ cevveinnes 1 ...110.145 862 LT83 | 906 (1) [ OO OO 8.250 06/30/1992. | 06/15/2022.
31358U VB 9 [FNRT993-B2 E.....ccoooooomiceceieceieseieceiiesesisesiesesssesissssssessessssssnenins | cevinns 2109.542 | e 1,008 | 920 | s 757 12 [ [ [ 7.000 04/30/1993. | 04/25/2023.
31358U  WB 8 [FNR GI3-17 Koot ssssnsssssensssssssenssesses | ovenes ..109.132 | 5,636 | 5,165 | i 5,040 18 | [ | 7.000 04/30/1993. | 04/25/2023.
2699999. U.S. Special Revenue - Residential Mortgage-Backed SECUMHIES. ... v XXX | e 1,507 | i 6,868 | 6,704 | .o 0 13 0 0 XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment OblIGations. ..........ceviuiiiiiiniisiiinisises e sessneenes XXX | e 18,798,146 | ... 17,191,868 | ........... 18,731,653 | ..o (1)) I (52,587) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
072863 AC 7 |BAYLOR SCOTT & WHITE HOL.......coooverivirriiserriieniiseneiseneiseneiseneiseneiens | woveeee | v | cereveneen ] [l IFE ] i0.97,386 | .. 97.567 | oo 97,567 | o 100,000 97,457 A4 | s | s [ 4.185 05/08/2015. | 11/15/2045.
136375 BQ 4 | CANADIAN NATL RAILWAY ....oovvriririiiniiierssissiessssssssessessssssiesssssssssensnnes. | ovenes 131182 | 262,364 | . 200,000 261,731 (40 ) TN IR IS 6.375 12/16/2016. | 11/15/2037.
22546Q AD 9 | CREDIT SUISSE SUB NTS GLB..........ccoooueieiiieriieiiesneieseeieesiisessesessieenees | e ..106.878 | .................106,878 | .cccooooruvcnn. 100,000 101,215 (B62) [ cvveveeverrrereens [ e | e 5.400 04/12/2012. | 01/14/2020.
65504  AK 3 |NOBLE HOLDING INTLLTD....cooovevirriiiiiniineiieninninseisnsissisesississssssssissisens [ eoveees | oo | ceneieseire | eereneFE | i 420,856 | ... 66.000 | ..ccovvrirnee 264,000 | ...ooocvvrnnens 400,000 419,059 (376) 5.250 04/29/2013. | 03/15/2042.
893830 AY 5 | TRANSOCEAN INC COMPANY GTD.......coocvmmvriimriinniiinneinsnesnnsissnsessnsennns | ovenes | v | cervivsnnne | eon8FE ] 103,761 [ 99.250 ...99,250 ....100,000 101,384 (B08) [ coveveeverriiines [ o | o 6.500 09/20/2010. | 11/15/2020.
604059  AE 5 |3M COMPANY ......ooiiiiiiiiiiiiireiieeesieesi e | s ..128.168 | .... 128,168 ....100,000 135,607 (B57) [ coveoeeverenriienes [ e | e 6.375 10/18/2016. | 02/15/2028.
002819  AC 4 |ABBOTT LABORATORIES.........coccoirviriiiriiiniisnsisssisssissssssesesnsssnnnes | oo L9212 | 19,212 | oo 100,000 122,191 [(C7Z2<) ] [OOSR RPN PO 6.150 07/06/2015. | 11/30/2037.
002824 AV 2 | ABBOTT LABORATORIES 6% 4/1/39..........oovmereeereriereeisseiiesesieseeissnsienes | s ...119.002 119,002 | oo 100,000 127,324 [4<12) ) [SPEUSNTRURT SRR PN 6.000 11/18/2014. | 04/01/2039.
00751Y  AA 4 | ADVANCE AUTO PARTS INC.....ooorvviriririrrinnriensiessisssissssissssssssisnnees | ceveees .107.612 215,224 | 200,000 205,029 (1,356) [ ..oovvveivniieiins | e | s 5.750 11/09/2012. | 05/01/2020.
008117 AG 8 |AETNAINC - DEBENTURE ...116.199 .162,679 140,481 (55) 7.250 06/17/2003. | 08/15/2023.
008117 AH 6 |AETNAINC - GTD DEB ..122.834 61,417 53,210 (231) w1625 12/18/2003. | 08/15/2026.
00817Y AG 3 |AETNAINC ...129.961 129,961 100,000 | .ovvverivnriinniins e | v | e [ 6.750 ...6,750 | 12/07/2007. | 12/15/2037.
001055 30 0 |AFLAC INC 5.50% SUB PFD.........ccocoommurimrrimmnriinneiieneeseneeseseessnsessesesssnenes | oveeee | oo | cevevvseens | coieniFE | iiiir...300,085 | ... 24.200 300,656 93 | e | e | e 5.500 17,233 | 09/19/2013. | 09/15/2052.
001306 AB 5 |AHS HOSPITAL CORP.. ...106.646 .106,646 122,784 (208) 5.024 07/14/2016. | 07/01/2045.
013817 AU 5 |ALCOAINC ...108.750 108,750 100,907 (219) | vevereererirerirens [ v [ 6.150 07/28/2010. | 08/15/2020.
013817 AQ 4 |ALCOAINC GLB..... ...107.000 107,000 101,011 (165) 5.870 10/18/2010. | 02/23/2022.
022249 AU 0 |ALCOAINC ...107.200 .187,600 . 174,289 37 ......8.750 12/05/2011. | 01/15/2028.
01959L  AA 0 |ALLINAHEALTH SYSTEM......ccoccoovvvi ...106.604 | ...............213,208 | ....... 200,000 200,762 (14) | oo | e [ 4.805 09/16/2015. | 11/15/2045.
020002 AH 4 |ALLSTATE CORP... ...106.455 127,746 ....120,000 120,333 (226) | ceveoveerrinrinens [ e [ 6.750 12/05/2005. | 05/15/2018.
020002 AP 6 |ALLSTATE COR ..123.718 123,718 100,000 95,126 168 8125 07/28/2008. | 12/15/2032.
022098 AU 7 |ALTRIA GROUP INC........ccooviiirinriiciisriiciinsissicssisciesississiessssssseesenins | conves | oo | eevvvenenn] [t IFE ] 000,100,692 | ... 94.698 ...94,698 ....100,000 100,673 (19) | covvvererrireriines | e [ e 2.625 09/14/2016. | 09/16/2026.
02361D AM 2 | AMEREN ILLINOIS CO LAM1713 111,713 ....100,000 119,645 (/23 USRI RPN PO 4.800 09/19/2016. | 12/15/2043.
026609 AC 1 |AMERICAN HOME PRODUCTS . . 124358 | .... 124,358 ....100,000 106,029 (785) [ coveoevecrviienes [ e | e 7.250 01/26/2005. | 03/01/2023.
02687Q  BW 7 | AMERICAN INTL GROUP.......cccvtiiriiiirirrierisieiesississiessssssssssssessssssssessssenns | veviene | oo | eesverenins | voeees 2FE | o 99,942 |..101.511 | .o 101,511 | e 100,000 99,996 9 [ e e [ 5.450 11/10/2011. | 05/18/2017.
02687Q DG 0 |AMERICAN INTL GROUP..........ccoooieiiiciiinciissniisneissseisssssssessssenessssesnnnes | wveees | oo | cevevereenne | cevens 2FE 102,952 |...104.277 104,277 | oo 100,000 100,470 (G0 ST SR PR 5.850 10/31/2011. | 01/16/2018.
03040W AL 9 | AMERICAN WATER CAPITAL C...cvvvvvrvirrirriinneiiensisssssssssessssssssssssnnnnes [ evvinne | oo | ovneneensd | i 1FE| .. .215,222 |..102.335 | ................204,670 | ...... 200,000 214,328 (894) [ covevevererriienns [ e | v 3.400 06/14/2016. | 03/01/2025.
030955 AJ 7 |AMERITECH CAP FDG CORP - DEBENTURE...........cccoovimimiiinmiiiinnisnniiinnns | cvenee [ oo | covvviiinens | eevens 2FE| oo 218,000 |...115.855 | ... 231,710 | ....... 200,000 209,115 [(CY() T USRS RTINS PN 6.875 10/28/2004. | 10/15/2027.
030955 AN 8 | AMERITECH CAPITAL FUNDING..........ccoocviimmiiirnmieireiienesiesesiesesissesissesins | wveres [ v | cerevirenens | cevens 2FE ..102,000 |...113.406 .113,406 ....100,000 101,207 ()] [N [NV IO 6.550 02/06/2008. | 01/15/2028.
031162 BE 9 [AMGEN INC......coovoiireccecesssesessssss e | oo [ (P 2FE]| .. ...58,774 |..103.760 | .... ...62,256 60,000 58,881 22 | o [ s [ e 4.950 08/12/2013. | 10/01/2041.
032654  AK 1 [ANALOG DEVICES INC.......coooieriieiireiiineeiseeiiesesissseissssssessssssssssssnsssnnnes | wvenee | v | coveverinns (] 2FE| o 214,727 |..109.964 | ......c.ccccco... 219,928 | ....... 200,000 214,521 (204) [ oo [ e | e 5.300 03/15/2016. | 12/15/2045.
035229 CJ 0 |ANHEUSER BUSCH COS INC - NOTES.........ccomrvemrriimrriineiensessessssssesinnens | veeee | v | vevvviennns | evvens 2FE| s 104,084 |..127.934 | ..ccooovvvreenn. 127,934 | oo 100,000 102,603 (94) | covvveerreriiens | e [ 6.800 06/21/2007. | 08/20/2032.
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035229 CG 6 |ANHEUSER BUSCH COS INC NOTES.........ccooomiriimmmeiirenisneeieeneissseniseniiins | eveeee [ v | cevevireeens | cevens 2FE| s 97,300 |..128.864 | .......cccccee. 128,864 | .oooovvvv 100,000 98,144 (S ORI USRI BN 6.800 |...... 7.010 [JJ....... 08/22/2008. | 01/15/2031.
037411 AW 5 | APACHE CORP........cooiiiriirriiirriinsiseississs s snssnnnes | o 2| 2FE 105,344 |...104.618 104,618 | oo 100,000 105,026 (1<) ] [OOSR RPN PO 5.100 |...... 4744 |MS..... 01/23/2014. | 09/01/2040.
037833 AL 4 |APPLEINC OO OUOPPOPOPOSPPUFPTORSPOUPPPOURPOR IVURVPPIN VRN VOPROOPOPORN VPO 1FE| e 185,331 |..... 95.624 | .... 191,248 | ....... 200,000 186,022 278 [ e | e [ e 3.850 |...... 4.300 [MN...... 11/13/2014. | 05/04/2043.
038222 AG 0 | APPLIED MATERIALS INC......ccoovtiriiiiieiiiiieninissiiesissssesissessssessesssens | eovenes | o | vovevirenis | vevens 1FE| oo 115,969 |...119.694 | ....ccoovevnenee 119,694 | ooovvvvis 100,000 115,457 (B28) | evereevrririiens [ e [ 5.850 |...... 4.772 | JD....... 06/02/2015. | 06/15/2041.
038222  AK 1 |APPLIED MATERIALS INC.......cooiiiireinceiieceieseeesesiesesiesessesesseseseenenens | s 2] 1FE 102,205 |...111.202 111,202 ....100,000 102,121 (C(0))) [T OO PO 5.100 |...... 4.923 (AO...... 10/21/2015. | 10/01/2035.
039483 AT 9 | ARCHER DANIELS MIDLAND...........cooomiimiiiciiriiniinsissiiesississsississsissiins [ e | oo [ eveiiienis | eeees TFE | oo 99,158 |...119.540 ....100,000 99,412 22 | e [ e [ e 5.935 |..... 5.993 |AO...... 01/29/2008. | 10/01/2032.
039483  BL 5 | ARCHER-DANIELS-MIDLAND Cu......ccocooomriiriiimeiiereieneiieneiesnesissssssnssennes | e [ o0 | coveiiinns L TFE| e 100,700 |..... 94.460 | ..................94,460 | ......ccc...... 100,000 100,675 [0745) 1 OO SOOI OO 2.500 |...... 2419 (FA..... 08/11/2016. | 08/11/2026.
040555  CK 8 | ARIZONA PUBLIC SERVICE..........ccooiimiimmieieneieeceiiecenissesiesesessesssnessenenes | veeee | oo | covevivenens | covens 1FE ..289,682 |...133.002 | ................266,004 | ...... 200,000 288,522 (1,160) [ oo | e | e 6.875 |..... 3.683 [FA...... 08/15/2016. | 08/01/2036.
042735 AK 6 | ARRO ELECTRONICS INC......coovivimiirriinriiiiienirsissiissiissiesssssssssssssinssies | eovenee | o | vvevirenis | vevens 2FE| .. 111,366 [...118.989 | ..o 118,989 | e, 100,000 105,798 (B94) | oveverrrinrirens [ [ 7.500 |...... 6.697 |JJ....... 06/15/2005. | 01/15/2027.
046003 JU 4 | ASSOCIATES CORPORATION.........oovuiirirreiiiiineeiseeisssnnisesessenesiensenns | wvenes [ oo | cenevivienns | covens 2FE| oo 161,370 |...108.523 | ......cc0eee 173,637 | i 160,000 160,409 (205) | evevnvererineinens [ e [ 6.950 |...... 6.801 [MN...... 12/31/2007. | 11/01/2018.
046353  AD 0 | ASTRAZENECA PLC NOTE......ccoosiiieiiiiiniiniiseiieeiesisseissiississiessssssinnies [ covenes | o [ svesiienis | vevees 1FE 124,359 [..127.786 | ..o 127,786 | o, 100,000 122,653 (634) | oo [ s [ 6.450 |...... 4.723 |MS...... 03/11/2014. | 09/15/2037.
04650N  AB 0 [ AT & Terioiiiceeceienesnessiissessssisssssssssssssssssesessssssssssssssssssssssnssenns | evvenes | oo | ovesesinns | coveee 2FE| .. ..295,398 |...102.700 | .................308,100 | ....... 300,000 295,811 85 | e | e | e 5.350 |...... 5.456 | MS...... 10/29/2013. | 09/01/2040.
00206R  BA 9 [AT & TINC GLOBAL NOTE......ccoiiuuirireireererineiseisesisesesseesssesssssesssessssessnns | eoenee | o [ ervevevenens | oevens 2FE| oo 102,375 |..104.115 | .o 104,115 | 100,000 102,172 (72 ) RN ORI DU 5.550 |...... 5.390 [FA...... 10/07/2013. | 08/15/2041.
001957 AW 9 |AT&T CORP......evviiiritietiereesiis s sesssssssisssesssssssssssssissies | coenes | o | vverirenens | vevees 2FE 214,993 [..111.935 | .................238,422 | ......cc.o.e. 213,000 214,069 (B8) [ vornverrreveriireris | e | e 6.500 |...... 6.441 |MS...... 03/27/2008. | 03/15/2029.
00206R  DH 2 [AT&TINC 5.15. ... | cevinas [ (P 2FE]| .. .203,991 |..... 99.617 | ..o 199,234 | L 200,000 203,931 ((CI0) ) ORI TR DY 5.150 |...... 5.012 [MS...... 03/22/2016. | 03/15/2042.
049560  AK 1 |ATMOS ENERGY CORP........coooummrriirieireiirsisnsesiessssssessssssssssssssssssnssssns | vneee | or | covsvienns o 1FE | oo 112,895 |..115.330 | oo 115,330 | i, 100,000 112,534 (284) [ coveoeverriienns [ e | v 5.500 |...... 4.629 |JD....... 09/16/2015. | 06/15/2041.
049560 AL 9 |ATMOS ENERGY CORP........cccocoommviimmiiinriiiereiieneissnnsssnssssnnsssssssssssssssnns | ovnnee | oo | cenvveneen ] [t IFE ] 107,264 | 97.403 ...97,403 ....100,000 107,216 (1<) 1 R SOOI VOO 4150 |...... 3.710 | W....... 09/19/2016. | 01/15/2043.
053015 AE 3 | AUTOMATIC DATA PROCESSNG.........coooouerivirririreeieneiesssissseieeseissiions | s 102.542 | .... 102,542 ....100,000 106,497 (A24) | oo [ i [ 3.375 |..... 2517 |MS...... 05/18/2016. | 09/15/2025.
054303  BA 9 |AVON PRODUCTS INC.......coooirriiriinniiinnniisssisneissnisnsssssssssnssssnssssnnsens | ovnnes | oo | convvinnene | eoe8FE ] 197,806 | ... 94.650 | ..o 189,300 | ....... 200,000 198,570 191 | e [ 5.000 |...... 5.136 | MS...... 11/13/2013. | 03/15/2023.
057224 AK 3 |BAKER HUGHES...........cosioiiiiiceisceieseesceesssisesisesesseissssesnsesnssns | s ..121.210 121,210 ....100,000 128,809 (1,849) | oo | e | e 6.875 |..... 3.860 |JJ....... 04/09/2014. | 01/15/2029.
057224  AZ 0 |BAKER HUGHES INC......coosiiiiiiiiiienisinissisesesisssississsiesisssssnies. | e ...109.935 109,935 ....100,000 107,178 (164) | ovvvererrieens [ [ 5125 |..... 4623 |MS...... 08/05/2015. | 09/15/2040.
06051G  EE 5 |BANK AMER CORP FIXED........coocoiiiiiiriiiciiiniissniiseseisssseisesessssssesssssenens | e ...111.338 111,338 ....100,000 102,395 [(CVZ RO SRR PR 5875 |.....5.206 |JJ....... 04/25/2012. | 01/05/2021.
06050W DF 9 | BANK OF AMERICA CORP.... ...105.077 105,077 100,000 98,016 707 10/27/2011. | 07/15/2019.
060505 DB 7 | BANK OF AMERICA CORPORATION.........coommiimiiiriinriineiissnicsneiisnsienns | e ...106.085 106,085 ....100,000 100,785 [(C72:) 1 OO SOOI PO 04/15/2011. | 03/15/2019.
07284R  AA 0 |BAYLOR COLLEGE OF MEDICINE........cccoiiiiiriviiriineeiseneiseseisensisseneeienes | cevenas ...107.045 107,045 ....100,000 109,387 (185) 09/10/2014. | 11/15/2046.
054937 AF 4 |BB&T CORPORATION ...108.041 .108,041 100,000 100,241 (1) 10/30/2009. | 11/01/2019.
075887 AN 9 | BECTON DICKINSON.........coooimiiiriiiiiniirniiinsiessseisssissssssssessesssnssssnines | s ...125.203 125,203 ....100,000 123,765 (1,751) [ oo | e | e 03/11/2014. | 08/01/2027.
07786D  AA 4 | BELL ATLANTIC PENNSYLVANIA.......ccoooiiiniiinieririinicssissivesesississins | cvvis ...105.242 131,553 ....125,000 123,856 64 01/14/2006. | 12/01/2028.
079860 AE 2 |BELLSOUTH CORPORATION... ...109.734 .109,734 100,000 101,279 (39) 03/20/2008. | 06/15/2034.
079867 AM 9 | BELLSOUTH TELECOMMUNICATIONS..........coooirieiemeeireiieneeiseneiseneienines | e . . ...120.022 120,022 ....100,000 105,645 (G TR PO PN 11/16/2004. | 10/01/2025.
079867 AW 7 |BELLSOUTH TELECOMMUNICATIONS..........covvurieeiimnrierirerisnniinniseniienines | eovenee | o [ everirenins | vevens 2FE| o 96,980 |...111.525 111,525 ....100,000 98,172 105 | oo [ [ 07/26/2006. | 06/01/2028.
086516 AL 5 |BESTBUYINC... 2| 102,432 |...109.000 .109,000 100,000 101,042 (231) . 05/03/2011. | 03/15/2021.
092114 AB 3 |BLACK HILLS POWER INC.......cccovvimiiiiiinrinciciiniiissississiississsssessssisnines | e | oo [ vevevienns (i 1FE| oo 254,636 |..123.112 | ...............246,224 | ... 200,000 254,433 (203) | ovevneereeireireens [ e [ 6.125 . 11/09/2016. | 11/01/2039.
093662 AE 4 |BLOCK FINANCIAL LLC.........oiiiiiiriiriiiineiesniisssissssisssisssissssssssessnines | s 2| 2FE 516,333 [..105.349 | ................526,745 | ...... 500,000 509,757 (1,560) [ oo | e | e 5.500 |...... 5.079 |MN...... .27,500 | 03/07/2013. | 11/01/2022.
097023  AM 7 | BOEING CO...ccoovrveiieireiiceiieceiiesesieseiiesesiesssesssssesssssesssssssssssssssssesesnnne | wvenes | oo | covevnneens | covens 1FE| oo 273,915 |..129.902 | .................259,804 | ...... 200,000 269,858 (4,057) | oo | e | oo 7.250 |...... 2619 |JD....... 06/21/2016. | 06/15/2025.
10112R AQ 7 |BOSTON PROPERTIES LP........cevuiiviiiiriiiiieiineiienissisnniississssessessssnssennes | veveee | oo | eevensinens | v 2FE| i 101,832 |...109.045 | ....cccovvvvuuee 109,045 | .oovvveirines 100,000 100,456 (176) | ceveveverrrirrirens [ v [ 5.875 |..... 5.680 |AO...... 10/21/2009. | 10/15/2019.
115637 AL 4 | BROWN-FORMAN CORP.........c.cosmmiiimririmrinneinceisenesssessssesssnesesessssnesens. | covenns 2| ... 1FE 91,124 | ... 91.841 ....100,000 91,136 12 [ i [ [ 3.750 |...... 4.320 (JJ....... 12/07/2016. | 01/15/2043.
121899 CG 1 |BURLINGTON NORTHERN CO. ceevernnssssssnnnne | oo [ [ [ e TFE| oo 19,840 |...115.598 | ... ...23,120 20,000 [ oo [ e | e [ [ 8.150 |...... 8.150 | JJ....... 10/27/1997. | 01/01/2020.
121899 CE 6 |BURLINGTON NORTHERN RR CO CONS MTG..........coomvvmnniiinniinniiinniinns [ evvies | oe s | e TFE| e 155,250 |...108.959 | ......cccoeveene. 163,439 | oo 150,000 151,382 [GI0ZQ T USRI RTINS PO 6.550 |...... 6.209 [JJ...... 01/03/2007. | 01/01/2020.
121897  AA 2 |BURLINGTON NORTHERN SANTA FE CORP........ccocoumrrrmmrrimennimeneiieneinns [ ceviree | oo | eveeeiiins | ceeees TFE| oo 104,372 |...127.469 127,469 | oo 100,000 102,406 (191) [ oo [ e | e 7.000 |...... 6.639 [JD....... 06/16/2008. | 12/15/2025.
130789  AF 7 | CALIFORNIAWATER SERVICE..........cccooviiimriiinniiinniiessicsncicssnissnsssniinns | o 2] 1FE 245822 |..112.773 | ................225)546 | ....... 200,000 244,536 [(CL) ) [ RTINS PO 5.500 |...... 4.032 [JD....... 08/24/2016. | 12/01/2040.
133131 AQ 5 | CAMDEN PROPERTY TRUST.......osiiiiiriiireiiiceriesneiseneissssissnessessssssnssnnnes | evviees | oo | veneiinne | oeveee AFE| oo 96,707 |...101.490 | ................ 101,490 | .o 100,000 99,750 B41 | i | e [ 5.700 |...... 6.387 |MN...... 09/29/2009. | 05/15/2017.
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14149Y AW 8 | CARDINAL HEALTH INC.......ooiiiiiiiiiiriiiiereieceiieseiiesesieseieesesseseseeseseesenens | e e | e 2FE | i 33,775 | 98.823 | ..o 128,470 | oo 130,000 | ... 133,451 (B9) | v | e [ e 4.600 |...... 4428 |MS...... 05/07/2013. | 03/15/2043.
149123  BJ 9 |CATERPILLAR INC BN I e ...127.166 127,166 ...100,000 | ... 101,479 (G151 1 [OOSR OO 7.300 |...... 7.134 [MN...... 10/14/2008. | 05/01/2031.
149123 BN 0 |CATERPILLAR INC O I [ [ 125129 | ... 125,129 ...100,000 | ... 118,953 (58B) [ cvveveevermerieenes [ e | e 6.050 |...... 4576 |FA...... 11/04/2015. | 08/15/2036.
14916R AD 6 | CATHOLIC HEALTH INIT ..ot | eveens e [l IFE ] ... 98,823 | 88.825 | ..o 88,825 | oo 100,000 | .. 98,843 20 | o | s [ e 4.350 |...... 4.427 |MN...... 03/15/2016. | 11/01/2042.
14916R AC 8 | CATHOLIC HEALTH INITIATL. ...oooiiiiiireiireieceeiecesieceniesesieseneessseeseneens | ceveees e | e 1FE ...95,032 |..... 97.292 ..97,292 ...100,000 | .. 96,466 535 | e | e | e 2.950 |...... 3.628 |MN...... 03/25/2014. | 11/01/2022.
158525 AS 4 | CHAMPION INTERNATIONAL CORPORATION SRR PR [P0 (ORI I 2FE]| .. ....85,830 |...111.660 111,660 ...100,000 | .. 91,780 604 | oo [ e [ 6.400 |...... 7.669 |FA....... 08/08/2008. | 02/15/2026.
166764  BL 3 |CHEVRON CORP........ccooviriiineiincieneiesesssssisssisssi s | coveoas [P L TFE| e 101,309 |....98.367 | ...cccc.e..98,367 | oo 100,000 | ... 101,240 (69) 2954 |...... 2.799 [MN...... 06/02/2016. | 05/16/2026.
16876A  AA 2 | CHILDREN'S HOSPITAL MEDL.........coooirveeriiieneiieneeieneeeesenisnesisneseenssesenens | wveeee | v | cerevereen [ e 1FE ...98,154 ...100,000 | .. 98,206 33 | e | e | e 4.268 |...... 4.381 [MN...... 06/02/2015. | 05/15/2044.
171232 AE 1 | CHUBB CORPORATION........ccooririiiiniiierienisesneissiiesiesssessssessssssienes | cvves e | s 1FE| .. .105,532 {...128.729 | .... ....100,000 | ... 103,763 (148) | cevvvevrrirrirens [ v [ 6.800 |...... 6.404 |MN...... reverenn.6,800 | 05/07/2008. | 11/15/2031.
172062  AE 1 | CINCINNATI FINANCIAL CORP........cooiiiiviririinrriieseieceeiesesiesesessessessesenes | cevenas [V (U I 1FE| e 192,890 |...116.106 | .........c...... 232,212 | ....... 200,000 | ... 194,852 152 | oo [ e | 6.125 |..... 6.369 [MN.....| e 2,042 | oo 12,250 | 05/05/2008. | 11/01/2034.
17275R AD 4 |CISCO SYSTEMS INC.......oiiiiriiiiiciiciriiisnissicsissiesessnsissisesississssnsinns | veveins | oo | sovessiieens [ e 1FE ..121,801 |...126.998 126,998 ...100,000 | ... 121,291 (510) [ cevoveeeeeerieens [ o | e 5.900 |...... 4.387 |FA...... 02/04/2016. | 02/15/2039.
17275R ~ AF 9 |CISCO SYSTEMS INC... s | s B IO (P 1FE| .. 116,545 |...121.820 | .... 121,820 ...100,000 | ... 115,546 [(CI: )T PRI RPN PO 5.500 |...... 4418 [JJ...... 04/16/2014. | 01/15/2040.
172967 AL 5 | CITIGROUP INC.......coooiiiiriiieceiieceiieceiiecesiesesiesesiesssiesesiseseesessesssinens | ceveoas e | e 1FE| e 122,975 |..125.007 | ...cooooerveenne 125,007 | oo 100,000 | ... 114,346 (1,305) [ oo | oo | e 7.875 |...... 5.697 [MN...... 05/03/2011. | 05/15/2025.
17858P  AA 9 |CITY OF HOPE.......oiiiiiicririinnissieseeins e ssssssenss. | seenes [P [T I 1FE . 17535 | 235,070 | e 200,000 | ... 229,099 (459) 5623 |...... 4679 |MN...... .11,246 | 03/22/2016. | 11/15/2043.
186108  CF 1 | CLEVELAND ELECTRIC ILLUM CO.....ccooovirviiimriiiriiieneeieneiiesesieseeieseseenees | covenas e | 2FE]| .. ...48,398 |...100.907 | .... WB2472 | 52,000 | .. 51,885 439 | e [ [ 5.700 |...... 6.601 |AO...... ..2,964 | 01/15/2009. | 04/01/2017.
126117 AE 0 | CNA FINANCIAL CORP........covvrviimriirriinreiiessisseiisssssesssssssssssssssssssnsnens. | cevenns e | 2FE| oo 315,515 [ .. 118.213 | oo 354,639 | ..ooovvrrnenne 300,000 | ... 305,951 (G130 SOOI SOOI PPN 7.250 |...... 6.885 11/01/2004. | 11/15/2023.
191216 BW 9 | COCA-COLA CO/THE.........coiriiriiiiniiiireiisneiissssiesesisesessss s [P . 101,323 |..... 94.784 ..94,784 ...100,000 | ... 101,249 (€ R EORO PO 2550 |...... 2401 06/06/2016. | 06/01/2026.
191219  BC 7 |COCA-COLA REFRESH USA ..130.834 | .... .130,834 ...100,000 | ... 138,796 (1,158) | oo | e | e 6.750 |...... 4.004 02/18/2015. | 01/15/2038.
00209T AB 1 |COMCAST CABLE COMM HLDGS ..135.350 | i 100,159 | oo 74,000 | .. 75,874 (234) | ceveverirrieens [ [ 9455 |..... 8.892 11/19/2002. | 11/15/2022.
20030N AU 5 | COMCAST CORP. ...104.143 104,143 ....100,000 | .. 99,851 L0 SRRSO URUOIRRIN DO 6.300 |...... 6.478 03/31/2009. | 11/15/2017.
202795 HT 0 |COMMONWEALTH EDISON CO ..131.230 | ... 131,230 ...100,000 | ... 126,643 (750) | ceveveeereinriiens [ [ 6.450 |...... 4.481 11/20/2015. | 01/15/2038.
20369E  AA 0 | COMMUNITY HOSPITALS OF | ...100.196 | ... 200,392 | ....... 200,000 | ... 215,739 (923) [ oo [ e | e 4.237 06/08/2016. | 05/01/2025.
12612W  AB 0 | CON-WAY INC NP . 523,347 |..... 81.000 405,000 521,001 (674) .....8.700 03/27/2013. | 05/01/2034.
205887 AF 9 | CONAGRAINC SR NTS BOOK ENTRY....... . [P [ . . ...120.956 120,956 101,630 [ [USRU RN PN 7.125 08/15/2008. | 10/01/2026.
207597 DV 4 |CONNECTICUT LT & PWR COMTG 6.35 ..127.523 127,523 130,863 (1,030) 6.350 11/13/2014. | 06/01/2036.
208251 AE 8 |CONOCO INC ...125.756 .125,756 127,944 (1,725) .....6.950 03/11/2014. | 04/15/2029.
209111 EL 3 |CONS EDISON CO OF NY . ...120.697 241,394 194,448 149 | o e [ 5.850 03/27/2008. | 03/15/2036.
219350  AH 8 |CORNING INC DEBENTURE.........cocoimiiiiiiininiisnissiiesississsissiissiesinnes [ e | oo [ vveiivenis | venees 2FE ...99,660 |...121.110 121,110 99,786 T [ e | 6.850 03/01/2010. | 03/01/2029.
12626P AL 7 |CRHAMERICAINC... e ..229,657 |...110.720 .238,048 222,006 (1,535) .....5.750 04/17/2012. | 01/15/2021.
231021  AD 8 |CUMMINS INC.....coomiiiriiiriiiereiiecesieceieesesiesesissessesessesesssessssesssiesssisnes | e e 127,195 |...1119.430 119,430 122,678 (1,785) | oo | e | e 6.750 05/21/2014. | 02/15/2027.
231021 AQ 9 |CUMMINS INC......oooiiiiiiririieiisiiesiesisiis st essssssssssessssessessssenes. | seenes . 106,620 |...111.252 111,252 106,472 (128) | ceveveeerrirrirens [ e [ 4.875 11/04/2015. | 10/01/2043.
126650 BJ 8 |CVS CAREMARK CORP...... [ ..100,398 |...118.210 .118,210 100,232 (15) ......8.250 12/18/2007. | 06/01/2027.
237194  AE 5 | DARDEN RESTAURANTS NOTES........cccoiiiimminriiniinsiicsiiesisniessissicsienins | e e ...103.096 618,576 588,645 319 | e e | 6.000 09/03/2013. | 08/15/2035.
239753 DL 7 |DAYTON HUDSON CORPORATION.........cooirviermiiimriirneiiseieenesesnssisnnies | s ..122.320 ...61,160 . 60,321 ({272 USSR RTINS PO 6.650 10/12/2011. | 08/01/2028.
244199 AW 5 | DEERE & COMPANY. . [ [ . . ..125.866 | ... .125,866 ..100,000 | ... 125,988 (1,727) | oo | e | e 6.550 10/06/2014. | 10/01/2028.
24702R  AM 3 | DELL INC....oiviiiiiiiiniiiienienissis e ssssnisssssessinnss | svvees e | BFE ] 107,042 83.000 | ..oocrvririrens 83,000 | .coovvverirs 100,000 | ... 106,154 (134) | covvoerrrrinens [ [ 5.400 11/08/2012. | 09/10/2040.
25159N AW 5 | DEVELOPERS DIVERSIFIED REALTY.......cooooiiriiineiireiieneeieseeissneesssnesienes | cevinns e ..107.731 162,674 | oo 151,000 | ... 152,322 [04:1:) ) [OSNUR SRR PN 7.500 01/03/2006. | 07/15/2018.
386088 AH 1 |DIAGEO INVESTMENTS CORP........ccoevviiiniricririniinessiesiesesessssissiiens [ e [P PPN IOV 1FE| .. . ..139.706 | .... 279,412 | ....... 200,000 | ... 299,278 ([0 USSR RO PN 7.450 10/18/2016. | 04/15/2035.
254010  AD 3 | DIGNITY HEALTH. .....covviiiriiinniiincissrisssissssssssssssssssssnssssnssssnnnes | e [P L TFE| e 107,930 |..... 99.521 | .o 99,521 | oo 100,000 | ... 107,577 (61K SOOI RO PRI 3.812 08/04/2016. | 11/01/2024.
254010  AB 7 | DIGNITY HEALTH DEB......cooiiieiieineiieriesiseisseiseesessesisesssssssesessesssnssss | seeees e | e TFE| oo 104,253 |..... 92.540 292,540 | oo 100,000 | ... 104,198 (B5) | covvvererrereriiies | eereiiereiieneiienees [ e 4.500 05/19/2016. | 11/01/2042.
257375 AF 2 | DOMINION GAS HLDGS LLC........ooooiriiiriiinriiineisssiisssissssssssissseisnniis | s . 2| 1FE 201,525 |...103.619 | .... 207,238 | ....... 200,000 | ... 201,492 (28) [ o | e | e 4.800 10/21/2015. | 11/01/2043.
257559 AJ 3 |DOMTAR CORP ST UNSECURED............. (SRS I e | 2FE| o 212,891 |..... 96.618 | ..ccoovvvcnnns 193,236 | ....... 200,000 | ... 211,885 [((1CL:) ) ORI SRR P 6.250 01/02/2013. | 09/01/2042.
260003 AG 3 |DOVER CORP.......ccoomiiiniiieiiesininissisiiesie s | serenes e | 15 N 133,135 |...131.398 | ..occvvvcrne 131,398 | oo 100,000 | ... 130,986 [(CT4C)T USRS RSN PN 6.600 06/18/2014. | 03/15/2038.
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260003 AK 4 |DOVER CORP.................. 113,165 |..117.160 | ..ccooovvrneenee 17,160 | oo 100,000 112,743 (V274 ) SRR OO PR 5.375 |...... 4.504 07/06/2015. | 03/01/2041.
260543 BE 2 |DOW CHEMICAL CO....... 112,276 |...119.408 119,408 | ooovvviia 100,000 105,484 [001:) ) USROS PN 7.375 |..... 6.289 02/04/2008. | 03/01/2023.
26442C  AA 2 | DUKE ENERGY CAROLINAS 248,387 [..123.082 | .................246,104 | ...... 200,000 247,095 (1,222) [ oo | e | e 6.100 |...... 4.351 03/28/2016. | 06/01/2037.
263534 BR 9 |E.|.DUPONT DE NEMOURS 228,605 |..111.948 | ... 223,8% | ....... 200,000 226,957 (816) | eveveeverierieens [ e [ 5.600 |...... 4.566 10/27/2015. | 12/15/2036.
277432 AB 6 | EASTMAN CHEMICAL CO - DEBENTURE .112,960 |...120.039 120,039 ....100,000 105,264 [(C7£:) 1 [SUOURNURO SRR PN 7.250 |..... 6.312 11/30/2004. | 01/15/2024.
278058  DH 2 [EATON CORP.......cooviieiiriiireiieceiireii e ..109.771 | ... 109,771 ....100,000 100,091 (70 OO EOPTORTROROOR DY 6.950 |...... 6.905 03/17/2009. | 03/20/2019.
278265 AC 7 |EATON VANCE CORP.........ccoorviiirriiinnisnnisneiennissnsssniessssesssssssnssssnnsns | wovenes | oo | conevennnnne | e TFE | i, .. 103.763 | oo 103,763 | oo 100,000 99,663 420 | oo [ [ 6.500 |...... 6.966 05/18/2009. | 10/02/2017.
278642 AE 3 |EBAYINC 94,995 | ..... 96.927 ..96,927 | oo 100,000 96,514 LTCIo T STUURUI IVRRRRRIIR IO 2.600 |...... 3.294 03/25/2014. | 07/15/2022.
532457 BA 5 |ELILILLY & CO. 252,687 |...120.498 | ... .240,9% | ....... 200,000 251,633 (1,054) [ oo | e | e 5.550 |...... 3.721 05/18/2016. | 03/15/2037.
268648 AN 2 |EMC CORP........ccoooiriiirriiereiieceiieceiiecesiesesiesesiesenines 100,489 |..... 92.624 | ..o 92,624 | ..covvvvs 100,000 100,354 (B1) | v | oo [ e 3.375 |...... 3.311 04/08/2014. | 06/01/2023.
291011 AQ 7 |EMERSON ELECTRIC CO.... 123,476 |...120.167 120,167 ....100,000 120,972 (937) | coverrereinrieens [ [ 6.000 |...... 4.161 03/24/2014. | 08/15/2032.
291011 BB 9 |EMERSON ELECTRIC CO.... 124,289 |..127.686 | .... 127,686 ....100,000 123,611 [(CHL0) USSR RSO PO 6.125 |...... 4.445 11/20/2015. | 04/15/2039.
29364G  AF 0 |ENTERGY CORP........coooiiiiriiieriiiiereieseiiecesiesesiesesienenes 203,869 |...107.795 | ....cccooouee 215,590 | ....... 200,000 201,025 (265) [ coveoeeveoeeriienes [ e | e 5125 |...... 4.962 10/04/2010. | 09/15/2020.
29364W 50 4 |ENTERGY LALLC 5.25% PFD ..100,000 |..... 23.490 ...93,960 ....100,000 100,000 5.250 |...... 5.250 06/26/2012. | 07/01/2052.
293562 AD 6 |EOG RESOURCES INC...........oiriiireiireiiereiieceiieseiiesesieceseesesieseseenenenes 126,254 |..113.918 | ... 113,918 ....100,000 122,378 (1,534) | oo | e | e 6.650 |...... 4.142 05/21/2014. | 04/01/2028.
294628 50 8 |EQUITY COMMONWEALTH......ccooooirvirricrrisceicsisssissis e 100,000 |..... 23.880 | ..o 95,520 100,000 100,000 | .ooooevnniniiierienes [ e [ e | v | e 5.750 |...... 5.750 07/20/2012. | 08/01/2042.
29736R  AG 5 |ESTEE LAUDER CO INC 104,384 |...103.419 103,419 ....100,000 104,378 1(:))) [ SOOI OO 4375 | ... 4.110 12/07/2016. | 06/15/2045.
29736R  AC 4 |ESTEELAUDERCOSINC............. 121,158 |..120.272 | .... 120,272 ....100,000 119,670 (579) [ coveoreveereiienes [ e | e 6.000 |...... 4513 05/01/2014. | 05/15/2037.
30161M  AE 3 |EXELON GENERATION CO LLC......ccoooiirviirriinriiineiisnniisseiisnsiisnniisnniinns | v [ or | cenvvinnnne | eoenFE | i, 98,254 |..103.358 | ... 103,358 | oo 100,000 99,856 181 | o [ | 6.200 |...... 6.399 06/09/2009. | 10/01/2017.
30231G AT 9 | EXXON MOBIL CORPORATION.........coorviirrriinriieiienerissesesesesseseseenenennnes .208,276 |..... 99.865 199,730 | ....... 200,000 207,825 (A51) [ oo [ e [ e 3.043 |...... 2.550 06/02/2016. | 03/01/2026.
31410H AQ 4 |FEDERATED DEPT STORES INC DE DEB.........ccccoovvvvrinniins 112,500 |...113.247 113,247 | oo 100,000 106,856 (3B8) | vvveeveririiens [ [ 6.900 |...... 6.097 02/22/2005. | 04/01/2029.
316773 CF 5 |FIFTH THIRD BANCORP ...91,592 |...100.137 100,137 ....100,000 99,955 1104 | i e | e 5.450 11/30/2009. | 01/15/2017.
316773 CH 1 |FIFTH THIRD BANCORP SUBORDINATED........ccccoovvimmriiirariiianes ..224,378 |...139.004 .291,908 210,000 221,083 (203) .....8.250 04/09/2008. | 03/01/2038.
338915 AM 3 | FLEET BOSTON FINANCIAL CORP. ...116.337 116,337 ....100,000 103,531 (204) | oveveeerinriens [ e [ 6.700 03/29/2011. | 07/15/2028.
341099 CB 3 |FLORIDA PWR CORP ..115.707 15,707 | oo 100,000 115,704 (648) 5.900 02/24/2014. | 03/01/2033.
345370 BJ 8 |FORD MOTOR CO - DEBENTURE... ..121.192 242,384 200,000 208,802 (1,378) ....8.875 02/14/2005. | 01/15/2022.
345370 CA 6 |FORD MOTOR CO - GLOBAL LANDMARK SE ...125.505 125,505 | oo 100,000 101,046 [CCIC) N ORI VSOOI YOO 7.450 12/16/2004. | 07/16/2031.
358885 AA 9 |FROEDTERT & COMMUNITY HEALTH 204,377 |..... 97.775 195,550 | ...... 200,000 204,247 (75) 4.686 08/18/2015. | 04/01/2045.
361448 AF 0 | GATX CORP. ..103,257 |...104.055 .104,055 100,000 100,427 (359) ......6.000 11/09/2009. | 02/15/2018.
36158F AD 2 | GE GLOBAL INSURANCE ...99,500 |...133.555 133,555 ....100,000 99,657 L TR SRR PR 7.750 01/26/2009. | 06/15/2030.
369622 SM 8 | GENERAL ELEC CAP CORP ..103,767 |...110.906 110,906 ....100,000 101,633 (B51) | ceverrerrrinriirens [ e [ 5.300 10/18/2011. | 02/11/2021.
369622 41 0 | GENERAL ELECTRIC CAPITAL CORP .121,800 |..... 24.550 .134,804 137,275 122,162 127 b 875 09/09/2013. | 01/29/2053.
36966R 6E 1 | GENERAL ELECTRIC CAPITAL CORP.... ...27,944 |..112.254 ...28,064 26,727 (236) [ coveoeereoerrienes [ e | e 5.400 03/08/2012. | 04/15/2023.
36966T DU 3 | GENERAL ELECTRIC CAPITAL CORP MTN.......oooiiriiiimiiineienniisnesiensinnns | coveien | oo [ eevieneins | e 1FE ..120,005 |...104.878 125,854 | oo 120,000 120,000 | oovooeevirriienniins e | e | e [ s 4.200 11/25/2011. | 11/15/2024.
372546 AU 5 | GEORGE WASHINGTON UNIVER. JOV% VUPOORS UR UPPOROPOON I [POOO 1FE 211,115 {..108.130 | .....cccc0.e... 216,260 | ....... 200,000 210,862 (183) [ covereveerviienes [ e | e 4.868 08/21/2015. | 09/15/2045.
373334 UN 2 | GEORGIA POWER CO.....covvurimrirriiniiieiieriesissiissiisessesssssssssssssisssssessens. | covenes | o | vevevivenes | vevens 1FE| oo 125,604 |..120.273 | ..ocvvverinnne 120,273 | oo 100,000 125,126 (478) 5.950 04/20/2016. | 02/01/2039.
373334 KE 0 |GEORGIAPOWER CO........ooooirvmimriireeinsenieneiiesesiesesesssesessessssessssssessnses | evnees | v | coveveinns (] TFE| e 106,895 |...100.495 100,495 ....100,000 106,625 (270) [ oo [ e | e 3.250 08/03/2016. | 04/01/2026.
375558 AX 1 |GILEAD SCIENCES INC.... 2| 1FE 103,924 |...103.837 | .... 103,837 ....100,000 103,824 (T2) [ oo | e | s 4.800 08/05/2015. | 04/01/2044.
375558 AZ 6 | GILEAD SCIENCES INC.... 2| 1FE 100,832 |...101.106 | ................. 101,106 | oo 100,000 100,677 (€ O OO PO 3.500 . 11/13/2014. | 02/01/2025.
377372 AE 7 | GLAXOSMITHKLINE CAP INC.......coooiiviririiriiiesiiseneiseneiseseiseseissseesenesins | wveeee [ oo | cerevireeens | cevens 1FE 257,173 |..131.525 | .................263,050 | ....... 200,000 254,189 (1,503) [ oo | oo | e 6.375 |...... 4406 |MN...... .12,750 | 09/03/2015. | 05/15/2038.
379352 AL 1 |GLOBAL MARINE NOTES.......ccoooiiiriinniinniinnisnnissssssnsssssssssssssssssssnsses | venes | oo | convvennnns | covens AFE .155,202 |..... 81.000 | ... 125,550 | oo 155,000 155,143 1811 [ PO PO 7.000 |...... 6.988 |JD....... .10,850 | 12/05/2011.| 06/01/2028.
38143Y  AC 7 | GOLDMAN SACHS.........coooireirciiinerisseiiesesissesissnsisesssesessssssssssssssssnssnnne | oevenes | o [ eevevenenns | e 2FE| o 206,060 |...119.177 | .ccoovr. 238,354 | ....... 200,000 205,397 (7 OO SN PO 6.450 |...... 6.208 [MN.....| ..o 2,150 | cooeeece 12,900 | 06/13/2013. | 05/01/2036.
38141E T8 2 | GOLDMAN SACHS GROUP.........covvvirrirnriieriieeiisssiissssssssssssssssssssssssins | oeeeeen | oo | eevirnesnns | e AFE| oo 100,000 |...110.101 | .cooovevrreenne 110,101 | oo 100,000 100,000 5250 |...... 5.250 [MON... | o233 | i 5,250 | 09/16/2011. | 09/15/2026.
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38141G CU 6 | GOLDMAN SACHS GROUP INC.........covrvuiriiereiireiieseeiecesieseieesesiesesiesenes | e ..120.863 | ..coovveenne 120,863 | .coovoevvvie 100,000 100,458 (16) | v | e [ 6.125 |..... 6.080 [FA...... 08/24/2004. | 02/15/2033.
38141G  ES 9 | GOLDMAN SACHS GROUP INC........ooiiriiirrirriiinrisneisseiissssienssisssens [ o ...113.967 113,967 ....100,000 100,445 (6772 1 OO OO PO 5.950 |...... 5.891 | JJ....... 01/17/2007. | 01/15/2027.
38141E W8 8 | GOLDMAN SACHS GRP INC NOTES.........coovumiiiriiineiieseiieseiissnniesesiesees | cereees . ...106.549 | ... 106,549 ....100,000 100,000 | oveoeevereiirniins | e | e | cereieneieneenens | e 5.100 |...... 5.100 |MON.. 06/17/2011. | 06/15/2024.
362311 AG 7 | GTE CALIFORNIA.........ccviiiiiiriieiisieinisiisssiessesisessssssssssssessenssnnes | connes | o | veverienens | vevens 3FE| s 220,122 |..... 97.977 | v 195954 | ....... 200,000 210,466 [C(\L4 ) [T SN PO 6.750 |...... 6.063 |MN...... 06/28/2005. | 05/15/2027.
362320  BA 0 | GTE CORP.....coooiiceececeeceiicesiecesiesesssesessesssesesssnessssssssssseennsssns | venes [ oo | coeeveiennne | covens 2FE 114,878 |...124.673 124,673 ....100,000 107,819 (G [T SN PR 6.940 |...... 5.978 |AO...... 02/17/2005. | 04/15/2028.
362333  AH 9 |GTE FLORIDA INC.......cooviiiiiiiiiiiicisissicssisiesissiissessssisssessssssesssssiens [ e | oo [ svesirenis | evees 3FE 423,401 |..... 86.832 | ... ....400,000 412,162 [1:) ) TSI ORI PN 6.860 |...... 6.474 |FA...... 06/05/2006. | 02/01/2028.
362337  AK 3 |GTENORTH INC.....coooiiiriiieccieseisseisssisseisssisssssssssssssssssssssnsenns | wvenes [ o0 | coreviennns | covens SFE| s 517,952 |..... 81.650 | ..ccoovvunns 408,250 | ....... 500,000 509,649 (Y44 [OOSR RTINS PO 6.730 |..... 6.484 |FA...... 06/21/2010. | 02/15/2028.
40621P  AA 7 |HALLIBURTON COMPANY-MEDIUM TERM NO.........cooovummeermmmrrennrieniirenens [ eevvee | oo | evereiiiins | e 2FE .135,212 |...120.001 147,601 | oo 123,000 130,625 (552) [ cvveoeevererreenes [ e | e 6.750 |...... 5.940 (FA...... 09/02/2011. | 02/01/2027.
412822 AE 8 |HARLEY-DAVIDSON INC......cooovivirinriinriniireiienississnsisnisesssesisenessssssninnnes | vevenee | oo | evvesneen ] [ e 1FE .202,261 |..... 98.781 | ... 197,562 | ....... 200,000 202,209 (B8) [ v | e | s 4625 |.... 4555 | JJ....... 08/18/2015. | 07/28/2045.
416515 AV 6 |HARTFORD FINL SVCS GRP..........coocveerieiereiiereiiineiisneiissesiesssesssssisnssinns | ceneee | o [ eeviveneins | e 2FE| oo 100,398 |...107.608 | ................. 107,608 | oo 100,000 100,087 [CCIc) N TR EOVSTOOROOR VPPN 6.000 |...... 5.954 [JJ...... 12/07/2009. | 01/15/2019.
41652P AB 5 |HARTFORD HEALTHCARE CORP........cccocoviiiinrinniiniiieiiesissinsissiessisnins | eoenns | oo [ eveviienins | oevees 1FE .238,408 |..112.521 | ...............225,042 | ...... 200,000 237,515 (B37) | cevereereirieens [ [ 5.746 |..... 4539 |AO...... 02/24/2016. | 04/01/2044.
42217K AW 6 |HEALTH CARE REIT INC.......ooiiiiiiiiiineiiceisnneieseeseisssiesesiesesesssenens | o [ (P 2FE ..100,005 |...110.160 | .... 110,160 | oovvvvvvvie 100,000 100,002 1(0) ) [T SRR PO 5.250 |...... 5250 | JJ....... 01/09/2012. | 01/15/2022.
427866 AW 8 |HERSHEY COMPANY.......coiiiiiiiriiiiriiieneiieceiiseseiiesessesessesessesssssessssssesins | ceneven | oo [ eevieneees o 1FE| e 189,114 | ..... 88.535 | ..coovvrecnens 177,070 | ....... 200,000 189,150 36 [ i | e | e 3.375 |...... 3.677 |FA...... 10/27/2016. | 08/15/2046.
428236 BR 3 |HEWLETT PACKARD CO......ccooomiriiriiiiiiinninsiiesiesesssssissisessssssssssesinne | vevenee | oo | evvensvnens | e 2FE ..522,931 {...100.863 | .................504,315 | ...... 500,000 520,507 (B76) | evevnevrrveriiens [ e [ 6.000 |...... 5.690 |MS...... 04/03/2013. | 09/15/2041.
428236 BV 4 |HEWLETT-PACKARD CO SR UNSECURED...........c.coourvemiemmeiincerisnniiseniins | ceveee | oo [ eevieneins | e 2FE ..100,506 |...106.740 | .... 106,740 | oo 100,000 100,261 (G1C) 1 U EOVTUROOR VO 4650 |...... 459 [JD....... 11113/2012. | 12/09/2021.
437076  AS 1 [HOME DEPOT INC.....ooorriimrriirrrrisieiisesnisessiessiessssssssssssssessssssssssssssnns | seveeen | oo [ eevenesnns | e AFE | oo 83,198 |...126.336 | ....ccoovrevnnne 126,336 | oo 100,000 86,125 305 [ oo | e | s 5875 |...... 7195 [JD....... 02/21/2008. | 12/16/2036.
437076 AU 6 |HOME DEPOT INC........cooiiiiiiiireiiseiiesceississsisssessssssssssssssssnsssssssens | cenenes 2] 1FE 117,888 |...119.164 119,164 ....100,000 117,490 [(CICT:) T SRR OO PO 5.400 |...... 4212 |MS...... 02/04/2016. | 09/15/2040.
438516 AT 3 |HONEYWELL INTERNATIONAL.......ccooviimirierireireniseriersenssseessssisessessessnne | onenes | oo | vevesseenns (] 1FE| o 129,460 |...123.198 | .... 123,198 ....100,000 128,867 (593) [ coveoeeverereienes [ e | e 5.700 |...... 3.665 [MS...... 05/18/2016. | 03/15/2037.
438516 BB 1 [HONEYWELL INTERNATIONAL......c.costurriririerierierisisisninesienienssenssninnns | vevenee | oo | evvennrnens [ vovens TFE| 117,323 |..122.004 | ....cccocevveeee 122,004 | oo 100,000 116,468 [(CI: )T PRI RV PO 5.375 |...... 4275 |MS..... 09/16/2014. | 03/01/2041.
40428H  PB 2 [HSBC USA INC........coooiriiireieciieneisseiesessesesiesesiesesissessssessssssssnessnnens | wovenes | oo | covevernenne | covens 1FE ..204,090 |...106.237 | ...ccoooeren.. 212,474 | ... 200,000 201,617 [6CI: 70 ) SRR SRR PR 5.000 |...... 4762 |MS...... 11/03/2011. | 09/27/2020.
444859 AU 6 [HUMANAINC......c.cooviiiiiiiicisiisiissiie s | ereias ...107.071 107,071 | v 100,000 100,324 (189) | ovvvvevreiriens [ [ 6.300 |...... 6.082 |FA....... 01/05/2010. | 08/01/2018.
444859 BB 7 [HUMANA, INC.......coooviirriiiriiieneeieceieseesssesissesisnssissesisnesissessssssssnnsesnnens | conene | o [ eerereeeiii | cerenniFE | 29,589 ... 95.941 ...28,782 29,596 8 | e | e | e 4625 |....4.715 | D....... 03/05/2013. | 12/01/2042.
459200 AR 2 |IBM CORP.. ..125.011 125,011 119,553 (1,463) rn8.220 03/24/2014. | 08/01/2027.
459200  GS 4 [IBM CORP.......coooiriiieirriseisssssnss s | ceneies ...121.900 121,900 116,282 (G0 OO SOOI PO 5.600 10/27/2015. | 11/30/2039.
452308 AT 6 [ILLINIOS TOOL WK.......coorieireiireiiceeieseeiresieseseesessssesssesssesesesssssesesssesenas | ceneees ...103.851 103,851 100,973 (123) 3.500 04/08/2014. | 03/01/2024.
452308 AQ 2 [ILLINOIS TOOL WKS INC.. ..112.604 112,604 120,479 (94) w4875 10/25/2016. | 09/15/2041.
458140 AK 6 |INTEL CORP . ...110.083 110,083 101,874 (C10) 1 RO SOOI OO 4.800 06/15/2015. | 10/01/2041.
458140 AN 0 |INTEL CORP. ....96,076 |...103.096 103,096 96,499 150 [ coveoevieeriienes [ e | e 4.000 01/23/2014. | 12/15/2032.
461070 AG 9 |INTERSTATE POWER & LIGHT .128,934 |...126.733 126,733 127,137 [(GIET:) T TN RPN PN 6.250 05/01/2014. | 07/15/2039.
472319 AC 6 |JEFFERIES GROUPINC.........ccccoous .464,074 |...101.986 458,937 . 462,483 (346) 6.250 06/11/2013. | 01/15/2036.
472319 AE 2 |JEFFERIES GROUP INC........cccovvurinen ..266,544 |...109.672 274,180 | ....... 250,000 262,399 (844) | ovvveerrinrieens [ s [ 6.450 06/17/2013. | 06/08/2027.
476556 CP 8 | JERSEY CENTRAL PWR & LT WI SENIOR.........ccocoovvieierrirariians ...110.349 .220,698 200,000 209,760 (262) .....5.400 12/03/2013. | 05/15/2036.
24422E  SP 5 | JOHN DEERE CAPITAL CORP........ccooooiriiimrriireiireiinseiseseisesessssessssssinnes | cereees ...102.156 102,156 | covvvorerri 100,000 105,755 (A05) [ covooereervirenes [ e | e 3.350 06/02/2016. | 06/12/2024.
478160 AN 4 | JOHNSON & JOHNSON........cvviriiiiiriiiiniisniissisesssssssnsssssessssssens | ceneees ...131.189 131,189 ....100,000 124,923 [(45) ] (USSR RPN P 5.950 04/17/2014. | 08/15/2037.
478160  BY 9 |JOHNSON & JOHNSON........coviuiiimriiiriiireeisseieseieseiessiseseisesesseneso | cereees . 101,439 |.... 95.643 ...95,643 ....100,000 101,362 (€40 T ORI DU 2.450 06/08/2016. | 03/01/2026.
48125X  GW 0 |JP MORGAN CHASE & CO......ovrvvriniicrieriineissieiiesiesesssississessssienees | cvvies 2| 1FE 100,000 |...104.695 | .......ccccuuuuee 104,695 | ..oooovvvrrienes 100,000 100,000 | ooouvvnrirerierienes [ e [ | v | e 5.000 03/22/2011. | 03/25/2031.
48125X SN 7 | JP MORGAN CHASE MULTI STEP UP........ccoiiiriirriiecirerneeseriseeeeenesienenes [ cevinae 2| ... 1FE 200,000 |...104.061 | ................208,122 | ....... 200,000 200,000 [ .ooocvenrirrereerrnins v | e | e | e 5.000 06/07/2011. | 06/10/2031.
491674 BG 1 |KENTUCKY UTILITIES CO.....coovvvimiiiiiiririsnissiseiiesississsisssissississisenies | onnies | oo | veveinneens (i 1FE| oo 122,661 |..114.466 | ............... 114,466 | ........ccc....c. 100,000 122,489 (172) | ceveeernnnieens [ [ 5.125 09/19/2016. | 11/01/2040.
494368 BU 6 |KIMBERLY-CLARK CORP.........coomviiimriiinniiinniiinniisssissnissssssnsissssssssssss | coveien | oo [ eeviennins L TFE| e 102,140 | ..... 97433 | s 97433 | s 100,000 102,022 [(E:) ] [OOSR RPN PO 2.750 05/25/2016. | 02/15/2026.
49446R  AJ 8 |KIMCO REALTY CORP.......coosrviireiiereiiereiiecesiesesiesesieseseesesssssessesssssssnins | wvenee | oo | corevireenes | cevens 2FE ..103,806 |...112.021 112,021 ....100,000 100,996 (B21) [ oo [ e | e 6.875 10/13/2009. | 10/01/2019.
494550  AJ 5 |KINDER MORGAN ENER PART........ccooumimiiinmiinniinnisnnisssiissssissssisnniis | coneien | oo [ eeviinnins | o 2FE 104,141 |..118.318 | ... 118,318 ....100,000 102,837 (1<) ] [OOSR RPN PN 7.400 07/01/2008. | 03/15/2031.
494550 AT 3 |KINDER MORGAN ENER PART........ccocoimiiimmrinneisnneisneisssessssesssnesnsnenns | oevenen | o | eevveneins | e 2FE| s 429,718 |..105.722 | ...ccooovnns 422,888 | ..o 400,000 425,183 [CHL) T SOOI ISR PR 5.800 09/27/2013. | 03/15/2035.
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494550 BE 5 |KINDER MORGAN ENER PART........ccoouiiiiiiiiiiniineseiseseiseneiseseiseseiseseions | cereees ...107.413 100,118 (28) | v | e [ 5.300 |...... 5.265 06/03/2010. | 09/15/2020.
494550 AL 0 |KINDER MORGAN ENERGY PARTNER NOTE........ccccoovummiimmmiiiiniisniiiinins | coneees ...122.756 77,683 (287) | ceververrrinrirens [ e [ s 7.750 |...... 6.59 06/19/2003. | 03/15/2032.
500255 AN 4 |KOHLS CORP. . ...104.384 . 599,657 (65721 O EOVTORTOROOR DO 6.000 |...... 6.027 08/28/2013. | 01/15/2033.
50075N  AC 8 |KRAFT FOODS INC......cccoeviriiiiiiniiieiiesiesisseissiisssiessessssssssisssssessnsens | eovenne | o [ vvevirenes | vevens 2FE| i 106,389 |..124.125 | ..o 124,125 | 100,000 104,106 (174 ) [T SIS PR 6.500 |...... 6.076 02/05/2007. | 11/01/2031.
505588 BJ 1 |LACLEDE GAS GO. 2| ... 1FE 100,863 |...101.925 ....100,000 100,632 (G151 1 [T VSO OO 3.400 |...... 3.289 04/16/2014. | 08/15/2023.
525555 ~AB 4 |LELAND STANFORD JR UNIV CALIF - DE........cccooviiimriiminniinieniiesisninni [ e | o [ eveiienins | e 1FE| e 102,145 |...125.424 94,415 [CE: 74 TR ORI PN 6.875 |..... 6.014 01/14/2003. | 02/01/2024.
530715 AJ 0 |LIBERTY MEDIA CORP - SENIOR DEBENT..........ccoovuimmmiimmniineniisniiisniinnnns | wvenes [ v | ceveviinnns | e SFE| s 116,606 |...106.500 | .................106,500 | ................. 100,000 109,480 (G221 RO RN P 8.250 |...... 7.124 01/21/2005. | 02/01/2030.
534187 AR 0 |LINCOLN NATIONAL CORP........cocoomirriririreriinniiinnsissssissssesssesssssssssssnsinns | wveees | oo | coneverenens | cevens 2FE .109,165 |...117.217 ....100,000 107,768 (223) [ oo [ e | 6.150 |...... 5.492 06/29/2012. | 04/07/2036.
534187 AL 3 |LINCOLN NATIONAL CORPORATION........covverrirriinnrierienirsisseinsiinesieniene | e | o [ veverirenis | vevens 2FE ..105,551 |...105.636 ....100,000 100,775 (599) | evvveerrrieriiens [ e [ 7.000 |...... 6.323 10/28/2009. | 03/15/2018.
539830 AZ 2 |LOCKHEED MARTIN CORP........cocomiiiiiirineiiieiieseeissseissseisessssssseisesssens | weeees 2110.050 | 22,010 | 20,000 19,917 2 | e | s | e 4.850 |...... 4.879 12/13/2013. | 09/15/2041.
544152 AB 7 |LORILLARD TOBACCO CO COMPANY GTD.......ccocoumririiriinniieiiesissiiiniins [ e 13559 | 227,118 | 200,000 201,523 (B96) | vvveevreieriiens [ e [ 6.875 |...... 6.617 02/04/2011. | 05/01/2020.
546676 AU 1 |LOUISVILLE GAS & ELEC........c.cooiiiiiiriiiicriieceieceiesesesessssssiesssisnniens | s . ..113.278 13278 | oo 100,000 122,512 (272 ) [OOSR RTINS P 5125 |...... 3.681 09/19/2016. | 11/15/2040.
548661 AK 3 |LOWES COMPANIES NOTE BOOK ENTRY........coooriimiriiimeiimmeniieneiseneinenens | wveree [ v | cerevivennns | covens AFE| oo 302,668 |..129.174 | ..cccoovvvvnnee 387,522 | coovvvnnenns 300,000 301,731 (95) | covvveervierriies | eereisereinereiienies [ e 6.500 |...... 6.433 06/03/2008. | 03/15/2029.
571903 AG 8 |MARRIOTT INTERNATIONAL INC NEW NOT.......ccocvvrimiimrinerieninniennineins [ eovvnee | o [ rverirenins | vevene 2FE ...96,154 |...102.172 102,172 ....100,000 99,782 454 | s [ e [ 6.375 |...... 6.868 08/28/2008. | 06/15/2017.
573284 AJ 5 |MARTIN MARIETTA MATERIAL SRINOTES.........ccocoummmrimmmiiinneeieneeneneiinnies | venee [ v | cerevvenens | cevens 2FE ..100,005 |...106.281 106,281 ....100,000 100,004 (0) 6.250 |...... 6.250 05/08/2012. | 05/01/2037.
578454  AC 4 |MAYO CLINIC.....cooioiiiiiiiiiiiniiceiierieinessieniesssisssississessssssssssssinnies. | covenes | o [ vvesienis | vevees TFE| o 93,063 |..... 95.688 | ...cccovvvvirnnn 95,688 | ...ccovoverinnns 100,000 93,346 108 | oo [ [ 4.000 |...... 4.404 04/09/2014. | 11/15/2047.
55262C  AH 3 [ MBIAINC.....ooiiiiciiiciccicciseisssisssssssssssssssssssssssssssnsnias | ceveaas 2] 3FE .78,000 |...100.000 278,000 | .o 78,000 78,000 [ ..o | cervvienniiinniinnns [ e [ e | e 6.400 |..... 6.400 07/17/2007. | 08/15/2022.
579780  AK 3 [MCCORMICK & CO......coouriimiiiiiirineiiisesiesesiesesisesssesessessssssssssssssssssssssssons | ovenee | oo | cereviinns (] 1FE| oo 215,432 |..... 98.837 197,674 | ....... 200,000 214,858 (574) 3.250 |...... 2.29% 08/18/2016. | 11/15/2025.
58013M  EF 7 | MCDONALDS CORP 6.3% 3/1/38........cocourriirriiireiineiisnsisnsiisnssisssiisnsiens | wvenes | oo | covvieiennes | covees 2FE| o 131,505 |..124.619 | ..o 124,619 | oo 100,000 129,496 (853) [ coveveevereriinens [ e | e 6.300 |...... 4.186 07/28/2014. | 03/01/2038.
58506Y AR 3 |MEDSTARHEALTH INC.......cccoooiimmimmmimnrrneneisennsenesssnenssnesssnesissnesssnens | cenene | o [ eevevenne 1| ittt IFE | i 94774 | L 89.911 ...89,911 ....100,000 94,924 150 [ oo [ e | 3.699 |...... 4.166 05/25/2016. | 08/15/2031.
585055 AQ 9 |MEDTRONIC INC ..130.197 .130,197 ....100,000 125,995 (B671) ] evvvneereiriens [ [ 6.500 |...... 4.616 03/10/2014. | 03/15/2039.
585055 BD 7 |MEDTRONIC INC ...107.416 107,416 ....100,000 102,556 (49) 4.625 08/18/2015. | 03/15/2044.
806605 AH 4 |MERCK & COINC ..134.291 134,291 100,000 137,524 (170) .....6.550 11/09/2016. | 09/15/2037.
589331 AD 9 |MERCK & COMPANY INC SENIOR NOTE ...124.346 124,346 ....100,000 102,297 [0 USRI RPN PO 6.400 07/28/2008. | 03/01/2028.
590188 JF 6 |MERRILL LYNCH ...106.666 106,666 | ......ccoooernne 100,000 99,963 22 6.500 ...6,500 | 10/06/1998. | 07/15/2018.
59022C AB 9 |MERRILL LYNCH & CO. ..113.083 .339,249 300,000 299,239 35 ......6.220 .18,660 | 08/21/2012. | 09/15/2026.
59156R  AE 8 |METLIFEINC ...125.591 125,591 | oo 100,000 100,335 (72 1 R OO OO 6.500 08/06/2008. | 12/15/2032.
594457 BT 9 |MICHIGAN CONS GAS.. ...118.604 ...83,023 76,074 (241) 5.700 04/04/2012. | 03/15/2033.
594918 AJ 3 |MICROSOFT CORP ...106.259 .106,259 99,536 1 .....4.500 01/23/2014. | 10/01/2040.
594918 BL 7 |MICROSOFT CORP... . ...106.542 106,542 99,660 (0 OORUTURON DU IO 4.450 11/10/2015. | 11/03/2045.
61746B  CY 0 [MORGAN STANLEY......cocosiiriririniiieiinsiiesiesissesssisssiessenessssssssessssesssensns | coveons ...119.506 119,506 97,407 188 | oo [ [ 6.250 04/10/2008. | 08/09/2026.
617446 V7 1 |MORGAN STANLEY MEDIUM TERM NOTES ..101,465 |...103.036 .103,036 100,000 ......8.250 09/29/2011. | 08/28/2017.
617446 7P 8 | MORGAN STANLEY SR UNSECURED........ccccoovmmiiiiiniiniiciieniienissiissiens [ s 102,117 |...109.521 109,521 100,825 (205) | evvveevreirrieens [ e [ 5.500 ...5,500 | 02/02/2011. | 07/24/2020.
61747W  AF 6 | MORGAN STANLEY SR UNSECURED...........cccoovvimmiiminiiinniiienisenneisniesnes | o 195,587 |...110.958 .216,368 195,284 ((CI0) ) [SOTRR EPOOO OO 5.750 11,213 | 03/26/2012. | 01/25/2021.
61945C  AB 9 [ MOSAIC CO...ciiiiieireiieceiiese e | cevinas 14,939 | ..... 86.803 ...13,888 14,994 19 [ [ e | e 4.875 01/03/2014. | 11/15/2041.
61945C  AD 5 [ MOSAIC CO....cooouiirriiriiiriinitieiissiiesiesisssssssisssiessesssssssssesssiessesssenenes. | svvees 2| 2FE 208,206 |..... 99.181 | .oveveriens 198,362 | ...... 200,000 207,029 (269) | evvveverrrinrienns [ e [ e 5.450 12/19/2013. | 11/15/2033.
620076 AH 2 |MOTOROLA INC - DEBENTURE...........ccooviimiiinriinreieneriesesiennsssesinsnnins | wvenes [ oo | cerevivennns | cevens 2FE| o 109,573 |...119.115 119,115 ....100,000 104,831 [GE:) T ST SN PN 7.500 04/16/2007. | 05/15/2025.
626717 AG 7 |MURPHY OIL CORP SR UNSECURED.........ccccovurmirireririiininsissisesiesinsiis [ e 2| 3FE 486,185 | ..... 93.686 ....500,000 487,245 218 [ s [ e [ 5.125 03/26/2013. | 12/01/2042.
635405 AM 5 | NATIONAL CITY CORP........cosrriirriirrineisssississssessssessssssssssssssssnnssins | venes [ oo | coveveinnnns | covees TFE| oo 98,287 |...110.069 | .....cc.coouuuve 110,069 | oo 100,000 99,604 148 | oo [ | 6.875 03/03/2008. | 05/15/2019.
637071  AK 7 | NATIONAL OILWELL VARCO L....costiviriririeiirieisseniseeeieeseiseseieeseiseseienees | s 2] 2FE 185,464 | ..... 76.770 153,540 | ....... 200,000 185,928 282 | oo | e [ s 3.950 08/05/2015. | 12/01/2042.
637417  AD 8 |NATL RETAIL PROPERTIES.......c.covvumriierirerirniineiessissiessssssssssisssssssssnsssnns. | eovenes | | soenverenns | vevens 2FE| s 102,849 |...110.648 110,648 | .ooocvovvv 100,000 101,475 (282) | cevernverrrinriens [ e [ 5.500 11/15/2011. | 07/15/2021.
645767 AY 0 |NEW JERSEY BELL CO - DEBENTURES -.........ccovviimriimmneiinniissnesseneiennnins | e [ v | cevevivienns | cevens 1FE| o 207,875 |...120.562 | ......coccce... 241124 | ....... 200,000 202,311 [(CKX) T SRR OTRIIN PR 8.000 08/06/2002. | 06/01/2022.
650094 CJ 2 |NEW YORK TELEPHONE CO - DEBENTURES.........cccoomiummiinirivniiniinenienins | v | v | s TFE| o 250,388 |...110.224 | ................. 250,208 | ...... 227,000 242,079 (9B7) | eveveeereirrieens [ v [ 6.500 07/10/2012. | 04/15/2028.
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651639  AM 8 | NEWMONT MINING CORP........cooovuuiriiiriiiirinisiiesseisseiseseiseseiessiseseioens | s 110016 | 413,660 | ...ooooonn. 376,000 381,901 (134) [ oo [ e | e 6.250 |...... 6.133 08/01/2013. | 10/01/2039.
90131H AY 1 |NEWS AMER HLDGS INC SR DEBT BOOK E N R ...126.025 .126,025 ....100,000 103,502 (244) | oo [ [ 7.430 |...... 6.930 08/18/2008. | 10/01/2026.
65339K 70 4 |NEXTERA ENERGY CAPITAL.......cooriimmrreremeirnneissnesissesiesesisssenisssesissnsnnnnns | cenen | o [ eeveveneins | erenni2FE | riiiiii00.2100,000 | ... 23.830 | .... ...95,320 ....100,000 100,000 | oveoeevereiirniins | e | e | cereieneieneenens | e 5625 |...... 5.625 06/12/2012. | 06/15/2072.
655664 AK 6 |NORDSTROM INC......cocvvieiiieriiiiiniinitississiiesiesissassssissssessenesssssssinns | seenes L A04679 | 104,679 100,000 99,102 804 [ v [ e [ 6.250 |...... 7.162 04/13/2009. | 01/15/2018.
662352 AA 1 |NORTH SHORE LONG IS JEWISH NOTE.........ccoooimimiimmmeiinmeeeneeisnneissneienes | s ...101.143 101,143 ....100,000 103,662 [CSIS) N TR SOOI OO 4.800 |...... 4.557 03/11/2016. | 11/01/2042.
662352 AB 9 |NORTH SHORE LONG ISLAND........ccocmrviimriiirriineiiseieeseisesessesessesssienes | e . . L2475 L 124,175 ....100,000 121,863 (400) [ covooeevervirenns [ e | e 6.150 |...... 4.707 08/13/2014. | 11/01/2043.
665772  BS 7 |NORTHERN STATES POWER CO........ccoovuimriiinniiiniiisniisseissssssnsssnesinns | wvenes [ oo | coveviennns | eovens TFE| e 111,982 |..124.890 | ....coccoccveene. 124,890 100,000 106,326 [(CIV T RO RPN PO 7125 |.... 6.158 12/19/2007. | 07/01/2025.
665789 AW 3 |NORTHERN STATES PWR-WISC.........ccoormmerimrrrimreriennrisnneissneisnnsssnneennes | wveeee [ v | cerevereen [ e 1FE .143,4% |...129.721 129,721 ....100,000 142,988 (508) [ cvvevecverrrioenes [ e | o 6.375 |..... 3.522 08/12/2016. | 09/01/2038.
66988A  AE 4 [NOVANT HEALTH INC...cooviviiririieinnieiieniesesis e sissssessenissssessenns | eveens [ 1FE| .. ..104,038 |..... 98.514 | ... ..98,514 ....100,000 103,882 [C£:)] [N IVPRROIRION DOV 4.371 |...... 4.130 12/16/2014. | 11/01/2043.
66989H AG 3 |NOVARTIS CAPITAL CORP........cooorviireiiereiieceiiereeiesesieseseesesiesessssesienes | covies | or | vereionns (] 1FE| e 107,750 |...103.050 | ...ovvocveenee 103,050 | covvorerirne 100,000 107,278 [CY0/ 1 SRR ORI PR 3.400 |...... 2.317 06/23/2016. | 05/06/2024.
67021C AL 1 [NSTARELECTRIC CO.....cccovvviriiiiniiscriinsiesissicssississsiesiesesenssssisssssissss | eoenne | oo [ eeveneneen | s 1FE .101,037 |..... 96.120 96,120 | oo 100,000 100,982 [(555) 1 [SSSRSSRRNN SSOUROO OOO 2.700 |...... 2.579 06/02/2016. | 06/01/2026.
649322 AC 8 |NY & PRESBYTERIAN HOSPIT.........cooviiiiriiiniiiiniesneieseiissssisssssssnssisniens | wvenes [ or | coveviennns | eevens 1FE| .. 213,204 |..... 95.666 | ... 191,332 | ....... 200,000 213,076 (128) [ oo [ e | e 3.563 |...... 3.115 09/26/2016. | 08/01/2036.
62952E  AC 1 |NYU HOSPITALS CENTER......ccooiiiiiriiineiiirseiieseiesseisessisseneissesssssensssneneies | ceneien | oo [ eevveneins | e 1FE| e 108,100 |...104.267 | ......cccocoeene. 104,267 | oo 100,000 107,830 (147) [ oo [ s | e 4784 |...... 4.29 02/18/2015. | 07/01/2044.
674599 CG 8 | OCCIDENTAL PETROLEUM COR.......cooovirierirrirriinninerierinsessnsissisesiieniens | eovenee | o [ eeverirenn | s 1FE ..106,877 |...101.412 101,412 ....100,000 106,609 (268) | vvvoevrririens [ e [ 3.500 |...... 2.601 08/17/2016. | 06/15/2025.
674599  CJ 2 |OCCIDENTAL PETROLEUM COR.........cocovvvviririrereinneissneisessisensissneisnneens | wvenee [ oo | cenevereen [ s 1FE 102,524 |..101.764 | .... 101,764 ....100,000 102,492 (€72 ) TR EOTORROON DU 4400 |...... 4.249 04/07/2016. | 04/15/2046.
678858  BP 5 | OKLAHOMA G&E CO.....ccoevvuvmrirmiiireiieeiiessiseseisesssssssssssssessss s 114,412 |..107.266 | .......ccccoo.nn. 107,266 100,000 114,320 (5722 ) T EOVTOPTOROROIOR DU 4550 |...... 3.701 09/15/2016. | 03/15/2044.
678858 BM 2 | OKLAHOMA GAS & ELEC CO 119,429 |...111.453 111,453 ....100,000 119,100 (6725 VRN ORI PR 5.250 |...... 4.001 04/21/2016. | 05/15/2041.
68235P AE 8 |[ONEGASINC......ccoooovirrirarriracs 105,596 |...102.010 | .... 102,010 ....100,000 105,175 (A21) [ oo [ e | e 3.610 |...... 2.774 05/19/2016. | 02/01/2024.
68235P AF 5 |[ONEGASINC......c.cccoovviiirriinnns 111,531 |..103.654 | .......cc........ 103,654 | .ooovovvvi 100,000 111,404 (/24 ) [OOSR PO 4658 |...... 3.960 06/22/2016. | 02/01/2044.
682680 AN 3 |ONEOKINC NEW NOTE 484,766 |..... 97.000 485,000 | ....... 500,000 486,479 KICIC T PRI IPORRORRRRIIR IO 6.000 |...... 6.257 08/14/2013. | 06/15/2035.
68389X AS 4 |ORACLE CORP ..101,665 |...104.808 104,808 | oo 100,000 101,223 (164) 3.625 |...... 3.415 03/25/2014. | 07/15/2023.
68389X AV 7 |ORACLE CORP. ....99,855 |...103.398 103,398 | oo 100,000 99,861 5 4.300 11/10/2015. | 07/08/2034.
686515 AA 5 | ORLANDO HEALTH OBL GRP.. .207,136 |..... 96.672 .193,344 200,000 207,038 (98) b 416 04/15/2016. | 10/01/2044.
694032 AT 0 |PACIFIC BELL - DEBENTURES.... ..226,484 |..121.397 242,79 | ....... 200,000 212,452 [(CL(C) T USRI PN 7.125 10/29/2004. | 03/15/2026.
70109H AJ 4 |PARKER HANNIFIN CORP.............. 127,784 |..127.520 127,520 ....100,000 126,157 (730) 6.250 09/16/2014. | 05/15/2038.
713409 AC 4 |PEPSIBOTTLING GROUP INC..... ..136.719 136,719 100,000 127,254 (1,694) oo 1.000 03/10/2014. | 03/01/2029.
713448 BS 6 |PEPSICOINC.......cccocvvvvvns ...110.780 110,780 ....100,000 106,490 (151) [ oo [ | e 4.875 11/10/2015. | 11/01/2040.
717265 AM 4 | PHELPS DODGE CORP BOND ...100.250 200,500 | ....... 200,000 209,775 (328) 6.125 01/17/2013. | 03/15/2034.
718172  BD 0 |PHILIP MORRIS IN.... ...107.563 .107,563 100,000 105,759 (109) . 4875 04/08/2014. | 11/15/2043.
718172 AC 3 | PHILLIP MORRIS INTLINC... . ..128.224 128,224 ....100,000 122,451 [(CI0) 1 FSPEORRTURROO STURRORTOIN PR 6.375 09/16/2015. | 05/16/2038.
718546 AL 8 |PHILLIPS 66............... .99,298 |...105.607 105,607 | oo 100,000 99,321 11 ] s [ [ 4.875 11/13/2014. | 11/15/2044.
724479  AH 3 | PITNEY BOWES INC NOTES ..211,920 |...107.544 215,088 |. 200,000 203,536 (1,474) ......6.250 05/23/2012. | 03/15/2019.
724479 50 6 |PITNEY BOWES INC NT 212,698 |..... 25.570 | .coeieennnnn215,325 | L 210,525 212,610 (B1) [ o | e | e 6.700 09/20/2013. | 03/07/2043.
737679 DB 3 |POTOMAC ELECTRIC POWER .137,459 |...131.043 131,043 | oo 100,000 135,143 (1,081) [ oo | e | e 6.500 10/06/2014. | 11/15/2037.
69352) AK 3 |PPL ENERGY SUPPLY LLC SENIOR NOTE.........cccoooummmimimmirinniineneiiereiienns | e [ 4FE] .. 196,632 |..... 56.000 | ... 112,000 | ....... 200,000 196,991 75 | e | e | e 6.000 11/18/2013. | 12/15/2036.
74005P  BQ 6 [PRAXAIR INC......coiviiiiiieriiiirieissiesienisssssisssisssesssssssssssssssessens | cennnes | or | vevesnnenns o AFE | oo 214,278 |...100.354 | ......ccooveeen. 200,708 | ....... 200,000 213,407 (BT1) | ceverrevrrinriirens [ [ e 3.200 05/10/2016. | 01/30/2026.
74052B  AA 5 |PREMIER HEALTH PARTNERS..........ccooviiimiiinmeirnnnienersenensenenssnenisnnninnes | eevene | oo [ eevevene T | i 1FE ..198,906 |..... 92.111 184,222 | ....... 200,000 198,921 LT ST ISPURROIN DR 2911 09/14/2016. | 11/15/2026.
740816 AD 5 | PRES & FELLOWS OF HARVAR.......ccoomiiirinniniinsienissississisesiesisnienins. | covnnes | o [ vveriienis | oevees 1FE| .. ..124,655 |...128.658 | ... 128,658 | ..ooovvvviienes 100,000 123,187 ({274 ) USRI RSN P 5.625 09/16/2014. | 10/01/2038.
742718 AV 1 |PROCTER & GAMBLE.........cc.cooviimrierirniineiesiesiesisssisssssssssssssessssssssssssensss | eovenns | o | ovssiienes | vevens TFE| e 145,121 | .. 144755 | ..cccoernan 144,755 | oo 100,000 139,075 (2,283) [ oo | e | e 8.000 04/04/2014. | 10/26/2029.
742718  BH 1 |PROCTER & GAMBLE CO/THE.........ccocoomimiiiirieinreriineeisresiesssissenessssissneens | wveeee | oo | cereveneen [ e 1FE .135,222 |...127.019 127,019 | oo 100,000 133,125 (2,097) [ oo | e | e 6.450 05/10/2016. | 01/15/2026.
743315 AL 7 |PROGRESSIVE CORP.........ccoooiiriiimriineiisneiisneisssissssissssissssssssssssssesnnns | wvenes | o0 | conevennens | covees 1FE| .. 199,870 (..124.924 | ................249,848 | ....... 200,000 199,908 3 | i | | 6.250 05/08/2008. | 12/01/2032.
743674 60 8 |PROTECTIVE LIFE CORP.........osiiiiirriiciiceceiesesieseieseissessssssssnesissnesnne | wveees | oo | covevivennns | covene 2FE| o 100,000 |..... 25410 | oo 101,640 | oo 100,000 100,000 | vvvoecvereeireniers | e | ceverieeniesnninns | cereeeseseneenens [ oo 6.250 05/15/2012. | 05/15/2042.
743674 70 7 |PROTECTIVE LIFE CORP.......covvviiiiiiriiriicsniscissiciinsissisesississsssisnies. | e | o | vvesiienis | evees 2FE| i 100,000 |..... 25190 | .o 100,760 | .coovvvvienes 100,000 96,933 AT [ e | e | ! 6.000 08/15/2012. | 09/01/2042.
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743674  AX 1 |PROTECTIVE LIFE CORP SR NT.......ooiiiiiiriiieiinmeiieseeieseiesesesissssessnnienes | wveees | v | cevevireenns | cevens 2FE| o 110,648 |...113.263 | .......cccco...u. 113,263 | oo 100,000 103,491 (1,117) ] o | e | e 7.375 |...... 5.998 01/12/2011. | 10/15/2019.
743756 AB 4 |PROV ST JOSEPH HLTH OBL........oirrermrrermcrercreseressessessssesssssssssssssssenes | vseee | or | veverneen [ covene 1FE ..202,100 |..... 94.665 189,330 | ....... 200,000 202,049 (CCIL) [OOSR OO 2746 |..... 2.626 09/21/2016. | 10/01/2026.
74456Q BK 1 |PUBLIC SERVICE ELECTRIC. SO VPOV VR PURRPPOO I IO 1FE| .. .211,232 |..100.784 | ................201,568 | ...... 200,000 210,566 (BBB) [ ..veoocveeecreerns [ oo | oo 3.050 |...... 2.291 06/21/2016. | 11/15/2024.
74531E  AA 0 [PUGET SOUND ENERGY INC.......ccoviriiriiiierinniienissinniiessinssiessenssssssennes | veveee | oo | eovessinens [ e AFE | oo 267,099 {...129.303 | ....ccccvvenn. 258,606 | ....... 200,000 260,433 T2 ) USUIN DU I 7.020 |...... 3.649 05/11/2016. | 12/01/2027.
745867 AP 6 | PULTE HOMES INC - SENIOR NOTES........cmvveereerrmresnmressneessnnmssssnesnsnssns | wveeee | oo | vevevrneees | eevens 3FE 102,750 |..... 99.750 ...99,750 ....100,000 101,923 ((GIS) ) [T SOOI OO 6.375 |..... 6.187 07/21/2005. | 05/15/2033.
747525  AK 9 |QUALCOMM INC......coivimriimieiienieesiiessieseiseseis s | e Al 1FE ..100,820 |...106.863 .106,863 ....100,000 100,798 (14) | v | e [ 4.800 |...... 4.748 05/14/2015. | 05/20/2045.
74836H  AD 9 |QUESTARPIPELINE CO.......ccoooviriirriiiniisriieneiissessesissessssssessssessenens. | cevenas 2] 1FE 104,892 |...104.872 | ..cccocvvcveene. 104,872 | oo 100,000 104,664 (103) [ oo [ e | oo 4875 | ... 4.556 09/16/2014. | 12/01/2041.
749136 50 1 |QWEST CORP.......coooriiiirininsinissicsesissssssssssssssssssssssssssssssns | s | an | veveeniiens | soveas 2FE ..100,000 |..... 24.540 ...98,160 ....100,000 100,000 | oo [ e [ e | | 7.000 |...... 7.000 06/14/2012. | 07/01/2052.
749136 30 3 |QWEST CORP 7.5% PFD.....covtiuriinriiirininiiiniissiisesiesesssesssssssiosssissiesenns | ovnien | oo | vovevenniens | evvee 2FE| .. ....50,000 | ..... 25.050 ...50,100 50,000 50,000 [ oooverrirrirnrinnies [ e | e [ e | 7.500 |...... 7.687 09/14/2011. | 09/15/2051.
754730 20 8 | RAYMOND JAMES FINANCIAL......cooiverierrineimeriesineesssnessnsessessssenssnesenns. | eevnees | | everenenens | vevens 2FE| . 98,267 |..... 25.390 | .o 97,752 | oo 96,250 98,056 (V20 R IO BN 6.900 |...... 6.745 06/12/2012. | 03/15/2042.
755111 AF 8 |RAYTHEON COMPANY ......ccooiiiiiiiiiniiississiiesissiisiissiissiessssssnssssssssines | coenes | oo | sevesienns (. 1FE| oo 143,236 |...134.333 134,333 ....100,000 141,724 (1,512) [ oo | e | e 7.200 |...... 2.664 07/20/2016. | 08/15/2027.
755111 BX 8 |RAYTHEON COMPANY........ooiiiiiiimriiimiiieseiisssiissesissesisssessssesssssssssesnnnes | e 2| 1FE 94,650 |..... 99.500 ...99,500 ....100,000 96,175 Y ORORUOO DU IO 2500 |...... 321 04/08/2014. | 12/15/2022.
756109  AG 9 |REALTY INCOME CORP........ccoooiiiviriiiereiiereiieseiisnesesssesiesessssesisessssenenis | wveree [ oo | conevirinens | cevens 2FE| oo 207,274 |..113.960 | ..o 227,920 | ....... 200,000 206,381 (198) [ coveoeevererviienes [ e | oo 5.875 |...... 5.593 09/17/2013. | 03/15/2035.
756109  AK 0 |REALTY INCOME CORP........ccovvririierinriiiriinisiissinssiesiesississssinssssensene. | eovenee | o | vevevivenes | vevens 2FE ..101,408 |...111.758 111,758 ....100,000 100,360 (122) | ceververrnrieens [ [ 6.750 |...... 6.598 12/30/2009. | 08/15/2019.
759351  AG 4 |REINSURANCE GRP OF AMERICA...........coovviiiriiirniiinneiseneiseneissneissneinene | wvenee [ v | cerevienens | cevens 2FE]| .. .103,673 |...110.943 110,943 ....100,000 100,979 (B03) [ coveveeverrriienns [ e | e 6.450 |...... 6.074 11/16/2009. | 11/15/2019.
773903  AE 9 | ROCKWELL AUTOMATION.......ccrveirrviemreiereiiesiisssssssssssssssssessssssssssssssnnns | wvnees | or | vevvvieenns | eovens AFE | oo 255,293 |...123.664 | .................247,328 | ....... 200,000 252,840 (1,532) [ oo | e | e 6.250 |...... 4.321 11/19/2015. | 12/01/2037.
774341 AF 8 |ROCKWELL COLLINS INC.......coooiriiiriiiniiieseiieseissesisssiesesissssssssesssnens | s 2| 1FE 230,768 |...105.049 | ................210,098 | ....... 200,000 230,197 [(CZ) 1 SRR RPN PR 4.800 |...... 3.899 08/22/2016. | 12/15/2043.
77829 AA 1 |ROSS STORES INC JEOSURTTRRRIIN IOV 2| 1FE 205,574 |..100.764 | ................201,528 | ...... 200,000 205,420 (180) [ ceveveevererrienns [ v | e 3.375 |..... 2.974 09/14/2016. | 09/15/2024.
797440  BH 6 |SANDIEGO G & E.....cooooiiriiriiceicccneieseseisssisnssssssssssssssssssnniens | wvenns [ o0 | coneviinnnns | covees TFE| 129,239 |..121.597 | .ccoovovicene. 121,597 | oo 100,000 127,698 (1,541) | oo e | o 6.000 |...... 2.656 05/25/2016. | 06/01/2026.
78387G  AQ 6 | SBC COMMUNICATIONS.........oviiiriieiineeissneiseseisessisssssssssssenssssenesnnnes | wveees | oo | cevevivennes | covens 2FE ..105,881 |...108.800 108,800 ....100,000 105,133 [LGE3) ] SURNUT SN PN 6.150 |...... 5.686 09/16/2013. | 09/15/2034.
78387G  AM 5 | SBC COMMUNICATIONS INC - GLOBAL NO.......c.costurrinriiciinnierisniinninnies | evnie | oo | veveeriiens | v 2FE 100,411 |...113.322 113,322 ....100,000 100,275 ()1 S ORORTON IVORIOTRIRPIN IOV 6.450 |...... 6.424 06/07/2007. | 06/15/2034.
808626 AG 0 | SCIENCE APPLICATIONS INT.......oouiieireiiceiieceiieceieesesessesissesissessennnes | wvenes [ oo | covevevennns | covens 3FE .207,931 |..... 89.228 178,456 200,000 206,481 (243) | cevereereeineinens [ e [ 5.500 12/18/2012. | 07/01/2033.
816851 AJ 8 | SEMPRAENERGY. . . ...99,092 |...105.944 105,944 ....100,000 99,856 92 8,150 06/08/2009. | 06/15/2018.
828807 CE 5 | SIMON PROPERTY GROUP..........cccooviimiiiniiiinriinsisssiisnesissiesssessnsennns | s 2| 1FE 264,178 |..133.444 | .................266,888 | ....... 200,000 262,587 (1,384) | oo v | e 6.750 03/11/2016. | 02/01/2040.
78490F KA 6 |SLM CORP - EDNOTES..........cootiiiiiiirciiieneissseisseeisessessssisessisessssesessenees | ceneees 100,000 |..... 75.756 100,000 5.750 02/09/2004. | 03/15/2029.
83413U 30 8 |SOLAR CAPITAL LIMITED SENIOR NOTE 57,582 |..... 25.180 57,788 57,426 (151) ......8.750 06/10/2013. | 11/15/2042.
837004 BW 9 |SOUTH CAROLINAELECTRIC & GAS.........coovviiinriineiiinniisseiisssiessniisniees | s . ...118.596 .118,596 115,818 [(CIGI) ] USSR RSO PR 5.800 10/27/2015. | 01/15/2033.
837004 CE 8 |SOUTH CAROLINA ELECTRIC & GAS........cccoveiiriiisiiscicciesissississiiens [ e 119,590 |...115.828 115,828 118,539 (453) 5.450 08/12/2014. | 02/01/2041.
842329 AA 2 | SOUTHERN BAPTIST HOSPITA... .102,780 |...108.059 .108,059 102,708 (46) ... 4.857 06/02/2015. | 07/15/2045.
842400 ES 8 | SOUTHERN CALIF EDISON CO.......coovvuiviiriiiseiiereeeenesiseseisesessesessssesens | weeees 129,792 |...123.654 123,654 . 128,965 (827) | cevereererineinens [ e [ e 6.000 04/25/2016. | 01/15/2034.
845437 BH 4 | SOUTHWESTERN ELECTRIC POWER BONDS.......ccccovvmiimirirenirriniinniiens [ e ...91,700 |...100.117 100,117 | oo 100,000 99,955 1,091 [ | e | s 5.550 04/07/2009. | 01/15/2017.
26439R  AH 9 | SPECTRA ENERGY CAPITAL 8 10/01/19 ..296,800 |...113.740 .312,785 275,000 278,998 (1,276) ......8.000 08/10/2004. | 10/01/2019.
26439R  AK 2 | SPECTRA ENERGY CAPITALE.75 2/15/32........ccvuviiiiririiniinniiciissiiesiissins | o ..112.353 112,353 | oo 100,000 105,371 (210) | covvrerrinrieens [ [ 6.750 02/23/2007. | 02/15/2032.
790849  AK 9 |STJUDE MEDICAL INC.......cooooirrriiririrniiineisseiessiesniissssessssessnssssnnssnnns | ovenne | oo | convvnsnnne | eoeenFE | i 76,231 [ L 97.880 ...78,304 80,000 76,535 B2 | .o | e | e 4.750 12/13/2013. | 04/15/2043.
852891 AC 4 | STANCORP FINL GROUP INC NOTE.........cooomiiiiririiniiieneeseneiiesesisseniseneees | s . 105.035 .105,035 ....100,000 101,755 (V2570 [T ORI DTN 5.000 09/11/2012. | 08/15/2022.
854502 70 5 | STANLEY BLACK & DECKER.........cccooviimiriiririiinissiesiesieesssissiiesienes | e 200,000 |..... 24.330 | .o 194,640 | ....... 200,000 200,000 [ ..ooovvenriiinniiinns | e [ e [ | e 5.750 07/18/2012. | 07/25/2052.
855244 AK 5 | STARBUCKS CORP.........oiiiiiireiineiieceiiesesiesesisesssesesessssessssesssssessssesessnns | s 198,460 |..... 95.435 .190,870 | ....... 200,000 198,544 B4 | e | e | e 2.450 05/18/2016. | 06/15/2026.
863667 AG 6 |STRYKER COPR 98,890 |..... 96.994 ..96,994 | . 100,000 98,938 20 [ e | e | e 4.375 06/18/2014. | 05/15/2044.
867914  AZ 6 |SUNTRUST BANKS.......ccooiiiriiiiririissesnesssiss s | oo 100,946 |...102.993 | .......cccco...e. 102,993 | oo 100,000 100,073 (100) [ covvooeveeriiienes [ e | 6.000 09/14/2009. | 09/11/2017.
867914 AH 6 | SUNTRUST BANKS INC 104,048 |...112.829 112,829 | oo 100,000 102,627 (215) | cevereererrneinnens [ e [ e 6.000 06/01/2011. | 02/15/2026.
36158F AA 8 | SWISS RE SOLUTIONS NOTES, 331,314 [..122.938 | .................368,814 | ....... 300,000 314,703 (1,183) | oo | e | e 7.000 11/30/2004. | 02/15/2026.
871829 AN 7 | SYSCO CORP........iiireiceeceiiceiiecesiesesiesesi s | s 137,083 |..127.011 | oo 127,011 | 100,000 134,878 [(CKIC) T SRR USRI PN 6.625 07/28/2014. | 03/17/2039.
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87612E  AK 2 | TARGET CORP........coooiiiiiiiiieiieceeiece e | cereees .128.042 | e 128,042 | oo 100,000 101,667 ((CIL) [T EOVTORTRRROOR DU 6.350 |...... 6.183 [MN...... 09/04/2007. | 11/01/2032.
87612E AP 1 | TARGET CORP.......coooiirriiiiriiinriisncisssissssnsssss s | ceneies ...101.370 101,370 ....100,000 99,374 LL 2 OSSOSO DO IO 5.375 |...... 7.300 [MN...... 12/01/2008. | 05/01/2017.
88163V AD 1 | TEVA PHARMACEUTICAL FINANCE.........ccoooiriiimeiereeireceiiesenieesiiseniiiens | cereees . . 111639 | L 111,639 ....100,000 118,482 (590) [ cvveveeveoerrienns [ e | e 6.150 |...... 4675 |FA...... 08/12/2014. | 02/01/2036.
577778  AZ 6 | THE MAY DEPARTMENT STORES.........commvviirrinnrienrirnssisnssessssssnssisnnnes | wveeee [ or | vevvvireeens | covens 2FE| i 147,032 |...116.002 | ...ccvveerrenee 145,003 | .ooovvvrinns 125,000 139,854 (1,336) | oo | e | e 7.600 |...... 5.796 |JD....... 04/17/2012. | 06/01/2025.
88732) BB 3 | TIME WARNER CABLE INC COMPANY GTD........ccoovvmmririmriinimienemienenininns | s 2] . 2FE 157,910 |...101.661 162,492 ....150,000 157,206 (148) [ coveoeveccvienes [ e | e 5.500 |...... 5.150 [MS...... 05/15/2013. | 09/01/2041.
887315 AY 5 | TIME WARNER INC - DEBENTURES i e e e | 2FE| oo 50,000 |...106.952 | ... ...53,476 50,000 | vveververrrrirennins [ e | e | e | e 6.875 |..... 6.875 |JD....... 10/18/2001. | 06/15/2018.
887315 BJ 7 | TIME WARNER INC - DEBENTURES.........coccoomiiiimiiimiiineiisniiisnsiienniisnnnes | wvenns [ oo | ceveviinnns | eovens 2FE| o 167,933 |...104.483 | ................. 156,725 | oo 150,000 150,988 (18] | oo | e | e 7.250 |...... 6.383 |AO...... 05/07/2003. | 10/15/2017.
887315 BM 0 | TIME WARNER INC - DEBENTURES.........ccoccommiimimiiimirinneireneeisesesienesiennnes | wveeee [ v | cerevivennns | cevens 2FE| oo 220,000 |...124.834 249,668 | ....... 200,000 210,392 (K1) ] SR SRR PN 6.950 |...... 6.290 [JJ....... 10/28/2004. | 01/15/2028.
889175 BE 4 |TOLEDO EDISON CO RTINS PR 2| 2FE .16,809 |...110.633 | .... LATT0T | 16,000 16,255 [(GIC) ) T OSTOORTON ENPPURRROIRON IOV 7.250 |...... 6.709 |MN...... 05/01/2009. | 05/01/2020.
889184  AA 5 | TOLEDO HOSPITALITHE........cooiiriiiemeieceiieceeieseeieseeiesesiesesissesssssenesesssens | venee | oo | coveviinns (] 1FE| oo 208,938 |...109.174 | ....ccooceccee. 218,348 | ....... 200,000 208,766 (145) [ oo [ e | o 4982 |...... 4701 [MN...... 10/21/2015. | 11/15/2045.
902494  AD 5 | TYSON FOODS INC - DEBENTURES..........cccoosiuiiinnininsiiciieninsiisssissiins [ e | o [ e | e 2FE| i 112,921 |...113.434 113,434 ....100,000 106,755 (A7) | oo [ [ 7.000 |...... 6.148 | JJ....... 02/18/2005. | 01/15/2028.
912920 AX 3 |USWEST COMMUNICATION INC I I 2| 1FE 172,858 |..... 98.090 | ... 166,753 ....170,000 171,116 (LT USSR RTINS PO 6.875 |..... 6.737 11/16/2007. | 09/15/2033.
904764  AH 0 |UNILEVER CAPITAL CORP.........coocviiriiiireiiereiieseeiesesiesesiesesseseseeseseessnens | ovenee | or | corevienns o 1FE| oo 270,096 |...129.683 | ......ccoccone. 259,366 | ....... 200,000 267,867 (2,229) | ..o | e | e 5.900 |...... 3.164 04/25/2016. | 11/15/2032.
906548 CE 0 |UNION ELECTRIC COMPANY ......covuiviriimmiiniinerieriesisssissiisesiessesssssssnnnens | eovenes | o | vverirenes | vevens 1FE ...98,805 |...102.253 102,253 | oo 100,000 99,930 146 | oo [ [ 6.400 |...... 6.558 10/01/2008. | 06/15/2017.
907818 DX 3 |UNION PACIFIC CORP........ccoooimerriiimeiiereiienerienesiesesessesisnssssenssessssessnsenns | woveeee | oo | cenevereen [ e 1FE| .. .220,193 [..111.641 | ... 223282 | ...... 200,000 219,845 (B48) [ coveoeverrrienes [ e | e 4.850 |...... 4.230 02/17/2016. | 06/15/2044.
907818  CF 3 |UNION PACIFIC CORP - DEBENTURE.........ccooovvimrrinnrinniinnrisensieneinnnnes | wveeee [ v | cevvviienns | eevens 1FE | oo 100,250 |...130.392 | ..ocvvvvcrinnee 130,392 | oo 100,000 100,160 ()1 S OOURTON VORISR DOV 6.625 |...... 6.606 07/17/2008. | 02/01/2029.
907834  AF 2 |UNION PACIFIC RESOURCE GROUP - DEB..........ccccovvimmmiiimniinniinniisnnnes | wvenes [ v | ceveviinnns | o SFE| oo 100,750 |...103.990 103,990 | oo 100,000 100,067 (1) 1 [OOSR OO 7.050 |...... 6.998 10/15/2001. | 05/15/2018.
911312 AN 6 |UNITED PARCEL SERVICE...........ccooiiiiiriiireiiereiieceiiiesesiesesiesesiesesiesssienes | e 2] 1FE 240,640 |..114.370 | .... 228,740 | ....... 200,000 240,444 (19B) [ cvveveevererrienns [ e | oo 4875 |..... 3.589 10/27/2016. | 11/15/2040.
913017 BK 4 |UNITED TECHNOLOGIES CORP.........cccoooimmiiiimiiinniinsiisnsisnssssssesnniennns | wvenes [ oo | coveveiinnns | covees TFE| 136,339 |...125.253 | ......cccccooene. 125,253 | oo 100,000 135,783 (1T ORI SOOI PO 6.050 |...... 3.496 07/25/2016. | 06/01/2036.
913017 BP 3 |UNITED TECHNOLOGIES CORP.........ccocooirrmimeiineiinenieseieesesiesesessnsienes | e ...127.209 127,209 ....100,000 124,801 (B85) [ coveoeeveeereienes [ e | e 6.125 |..... 4.341 08/21/2015. | 07/15/2038.
91324P  BC 5 |UNITEDHEALTH GROUP INC SENIOR NOTE.......cc.coovuiiiniiniivciineiisniiniiins | e ...103.950 103,950 ....100,000 99,630 399 [ e | e | 6.000 |...... 6.442 04/17/2009. | 11/15/2017.
914746 AQ 5 |UNIV OF LOUISVILLE FOUND.......coccoomiimiimminiiisinisissississssssisnissssinss | s ...116.883 116,883 ....100,000 113,676 (261) | ceververreinernrens [ e [ e 5.626 |...... 4711 04/09/2014. | 03/01/2043.
91529Y AH 9 |UNUM GROUP... ...108.901 .108,901 ....100,000 100,787 (187) 5625 09/13/2010. | 09/15/2020.
911684  AD 0 |US CELLULAR CORP........coorviiriiriiiinrisnsiisseisssi s ssssnssenssesnnns | e . .530,528 |..... 99.000 | ....coc.......495,000 | ....... 500,000 526,034 [CCZ<) U RPN PN 6.700 06/03/2013. | 12/15/2033.
912920 AC 9 |US WEST COMMUNICATIONS.........coouirerirriirneeinsriseeeiessesesssssseseisssiis | e 2] 3FE 83,835 |..... 95.481 83,000 83,545 (84) | oo | e [ 6.875 03/18/2013. | 09/15/2033.
912920 AG 0 |US WEST COMMUNICATIONS. 2| 3FE 102,005 |..... 95.017 95,017 100,000 101,631 (87) w1125 07/30/2012. | 11/15/2043.
912920 AR 6 |US WEST COMMUNICATIONS MBIA DEBENT.........ccooooimiiiniiinniiinniiisniiiins | s 2] 1FE 175,069 |...100.022 177,039 ...177,000 175,464 AT | i | e [ 6.875 10/05/2011. | 09/15/2033.
92230M  AE 1 | VECTREN UTIL HLDGS INC. ...104.559 104,559 ....100,000 100,083 (49) 5.750 07/29/2003. | 08/01/2018.
92343V AF 1 |VERIZON COMMUNICATIONS INC ...118.560 .118,560 100,000 99,217 19 .....6.250 ,250 | 03/20/2008. | 04/01/2037.
92343V BE 3 |VERIZON COMMUNICATIONS INC.........oovvviiemiiereireneeireneeisnneeseneiseneisnnens | cenenen | o [ eevvennins | ereni2FE | 78,354 | L. 98.745 75,000 78,045 ((GIS) 1 [OOSR EOVSTORUROOR VOO 4.750 ...3,563 | 04/10/2013. | 11/01/2041.
923446 AX 4 | VERIZON GLOBAL FDG CORP BONDS LA14.207 e 342,621 300,000 315,642 (GY6) ) [T FORTRRITOTON PPN 5.850 17,550 | 09/23/2013. | 09/15/2035.
92344W  AB 7 |VERIZON MARYLAND INC ...101.698 200,000 209,626 (388) w5125 .10,250 | 11/01/2012. | 06/15/2033.
918204 AR 9 |VFCORP......cccovviirriirrierri . . 18937 | 275,934 | 232,000 233,619 [€0C) ] TSI ISV BN 6.000 04/12/2012. | 10/15/2033.
929903 AM 4 | WACHOVIA CORPORATION SENIOR NOTES SSUVTURSURPOSUTSPURSTURS VPSPPI DU VURPIORRIRRS IOV TFE| 571,849 |..110.725 | .................608,988 | ....... 550,000 569,083 (0RO RPN PR 5.500 07/15/2013. | 08/01/2035.
931142 DQ 3 |WAL-MART STORES INC.......ccoovirriiriiiireiiereeissesiesesiesesieseseesesesesssienenes | weeees 2] 1FE 103,886 |...105.527 | ................105,527 | ..ccoooviienene. 100,000 103,728 (C5) T TOO EOVTORTRROOR DU 4.300 11/13/2014. | 04/22/2044.
931422 AK 5 |WALGREEN CO.....cooovviiririiiiiniiniriesienisisnsissiiessesssessssssssssesssssssssnnes | eovnnes | o | vevevivenes | vovens 2FE| i 194,046 |..... 96.543 | .................193,086 | ....... 200,000 194,444 102 | oo [ [ 4.400 07/05/2013. | 09/15/2042.
931142 BF 9 |WALMART STORES INC.........coviiiiriiireiieiniisnneeiesesiesesissessssesssssssssnnssnnns | wvenes | oo | conevevennns | covens 1FE J141,367 |..144.404 | ... 144,404 | 100,000 135,942 [P0 Z 5 ORI DR I 7.550 04/04/2014. | 02/15/2030.
25468P BW 5 |WALT DISNEY COMPANY s | e | [ e | s 1FE| .. 287,614 [..137.091 | ...............274,182 | ....... 200,000 284,724 (2,890) [ ..o | e | s 7.000 04/25/2016. | 03/01/2032.
939640 AD 0 |WASHINGTON POST CO NOTES.........ccoovuimmiiinmriiniisnsiisssiisssisnsissnssenns | wvenes [ oo | covvveiennns | covens SFE| o 103,630 |...108.291 | ................. 108,291 | .cccoooiinnnes 100,000 100,820 (354) [ oo [ e [ s 7.250 04/22/2009. | 02/01/2019.
94973V AY 3 |WELLPOINT INC.....oioriiiriiieceiieceeieceeiesesiesssiesssieessissssssssssssssssssssssennnes | ceneeen | oo [ eeviveneins | e 2FE 102,346 |...100.477 | ...cccovreeeee 100,477 | i 100,000 102,065 (3) | oo | e [ e 4.625 08/29/2012. | 05/15/2042.
959802  AH 2 |WESTERN UNION CO.....ccoooviiriiinriinniiinnisnsissnisssisssssssssssssssnsssnnsnes | wvenes | oo | convveinnnns | eovens 2FE| .. 527,159 |..104.281 | ...............521,405 | ....... 500,000 522,798 [(CI0Z USRI RTINS PN 6.200 01/22/2013. | 11/17/2036.
959802 AM 1 |WESTERN UNION CO.....coooooiirriiriiiniiineeiseeissesissssssesssssssssssssssenssssnenes | wvenee | oo | conevevnenns | covens 2FE| o 208,521 |...101.965 | ................199,851 | oo 196,000 205,263 [(C1: 7 SRR SRR PR 6.200 05/02/2013. | 06/21/2024.
962166 AW 4 |WEYERHAEUSER CO.......ccooomiiieriiiiniiniiseiienisinsississiiesisssssssississies | covnnes | | vvesiienins | vevees 2FE| i 100,000 |...120.290 | ......c.ccc..e..120,290 | oo 100,000 100,000 | oo [ e | e | v | 6.950 10/05/2006. | 10/01/2027.
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962166 AS 3 |WEYERHAEUSER CORP........ccoooiiiiiiiiiriieceiieseiieceiesesesieseseesesiesesisssiins | e L7706 | 7706 | 100,000 104,948 (597) [ coveoerveerrinenes [ e | e 7125 |.... 6.193 04/11/2005. | 07/15/2023.
969133  AJ 6 |WILLIAMETTE INDUSTRIES.........ccoooiimriimrrineiieniiisneisssisseissssssnssssnsiens | s ...118.387 ....100,000 103,289 (7251 1 VOO RPN PO 7.350 |...... 6.873 11/17/2006. | 07/01/2026.
976826 BE 6 | WISCONSIN POWER & LIGHT........cooiiieriiiiriiiireiieeeiisesiisesieseieessieneins | s ...130.083 ....100,000 139,755 (BB7) [ ceveoevererrienns [ e | e 6.375 |..... 3.622 09/19/2016. | 08/15/2037.
384802 AB 0 |WW GRAINGER INC.......oiviiiiiiciieiiiiiiesisseiesississssessessssesseneans | soenes ..107.064 | ..............214,128 | ...... 200,000 199,273 12 | s [ [ 4.600 |...... 4.623 06/10/2015. | 06/15/2045.
983024 AF 7 |WYETH - 121764 | ... 243,528 | ....... 200,000 207,152 (T95) [ oo [ e | o 6.450 |...... 5.827 03/12/2004. | 02/01/2024.
20825V AB 8 | CONOCOPHILLIPS CANADA, Al. 15631 | el 115,631 | 100,000 116,671 (505) [ coveveerereriienes [ e | e 5.950 |...... 4.652 08/05/2015. | 10/15/2036.
496902  AJ 6 |KINROSS GOLD CORP..........ccommriimrriiriinniisssiisssiisssisssssssssssssssnssinns | coneees A ...101.500 60,852 [((5<1C) ) UOUSRRURRIO RPN PO 5125 |...... 4.782 09/13/2012. | 09/01/2021.
65334H  AE 2 |NEXEN ENERGY ULC.......ccoooiiiiiiriiieriiisceieneiieseiesesisecesiesessesesissssienenes. | cevins Al. 112472 108,666 (283) | ceverneererineiens [ e [ e 5.875 |..... 5.136 03/10/2014. | 03/10/2035.
86722T AA 0 [SUNCOR ENERGY INC. o Al. ..105.375 | .... 105,375 ....100,000 100,891 (589) | vvveererieriiens [ e [ 6.100 |...... 5.439 10/07/2009. | 06/01/2018.
878742 AE 5 | TECK COMINCO LIMITED 6.125%.........cocorvverreririerircerieeeisseeisssnesessiienees | s Al | AFE ] 96,474 | L 97.250 | oo 97,250 | ..o 100,000 96,872 B4 | i [ e | e 6.125 |..... 6.414 09/19/2013. | 10/01/2035.
89352H  AK 5 | TRANS-CANADA PL.......cooiiiiiiiiiniisrisiissiesesisiisssssiesiesssssssssssssinns | cvvis Al. ...104.105 104,105 ....100,000 101,206 (189) | ovvveverevrrieens [ [ 3.750 |...... 3.542 04/04/2014. | 10/16/2023.
89346D AE 7 | TRANSALTA CORP SR UNSECURED..........ccooovviimmiiinnniinniiesnisnnissniinnies | e Al. . 160,211 |..... 92125 | ... 138,188 ....150,000 158,986 (£ ] [USNURRO SR PO 6.500 |...... 6.018 10/24/2012. | 03/15/2040.
06849U AD 7 | BARRICK AUSTRALIA FINANC COMPANY G.......ccoommrviirrieiiieneeiinneineseions [ covenas [ [FURRPRUN I 2FE| s 381,497 |..106.274 | ....cocevvnnee 384,712 | oo 362,000 379,671 (B78) [ oo [ e | e 5.950 |...... 5.569 05/10/2013. | 10/15/2039.
01959E  AB 4 |ALLIED WORLD ASSURN CO.....ccoovverriiriiirieriesiieinsissiiesiesessssssisssiees | oveens [0 IR IOV 2FE ..100,628 |...108.039 108,039 ....100,000 100,229 (52) [ oo | e | s 5.500 |...... 5.434 11/15/2010. | 11/15/2020.
70213B AA 9 |PARTNERRE FINANCE B LLC........cooviiirieirreiieceiieceiiecesiseseeiesssiessseenssiens | ceneees [ SO I 2FE]| .. .103,480 |...108.453 | .... 108,453 ....100,000 101,327 [CCZ7 0 SO UTRRTIIN PR 5.500 |...... 5.072 02/11/2011. | 06/01/2020.
007924 B0 8 | AEGON NV....ooiiiiiiiiiriiesiiesiiessi e | i [0SO IO 2FE| s 100,000 |..... 26.050 | ..ooovrrierens 104,200 100,000 100,000 | ovvvververerirenrirs | e | e | e | e 8.000 |...... 8.000 01/24/2012. | 02/15/2042.
500472 AC 9 |PHILLIPS ELECTRONICS NV.......ccooviiiiiiiiiiinniiisniesssiisssiisssesnesssnisssnenes | s [0 SO I 2FE ...124.380 124,380 ....100,000 132,560 (90B) [ coveoeeverrriienns [ e | e 6.875 |...... 4.480 05/05/2014. | 03/11/2038.
656531  AD 2 | STATOIL ASA.. ..o | s [0 U I 1FE| .. . ..127.376 | ... 127,376 ....100,000 125,004 (2,329) | .ooovveeriieniis | e | e 7.150 |...... 3.803 03/26/2014. | 11/15/2025.
06738J  CY 8 |BARCLAYS BANKPLC........coovviiriiiriiiriiscsiseissinsississssssssenssens | e [ U I TFE| 100,000 |...106.282 | .......cccco..... 106,282 100,000 100,000 | .ovvoeevenriiinriis [ e | v | e [ s 5.000 |...... 5.000 05/28/2010. | 06/03/2020.
92857TW  AB 6 | VODAFONE GROUP PLC........coooiiriieriieiieniieeseisseisssessesessssessesessenens | cevenas [ SO I 2FE 107,748 |...112.368 112,368 ....100,000 106,623 (V271 SRR ORI PO 6.250 |...... 5.615 09/11/2013. | 11/30/2032.
98372P  AK 4 | XL CAPITALLTD......cccovvvrrmrirrnriinnnns ..116.183 116,183 ....100,000 100,414 (28) [ oo | e | e 6.250 |...... 6.195 05/21/2007. | 05/15/2027.
98372P AG 3 |XL GROUPPLC ..116.735 116,735 ....100,000 103,497 (B42) [ covooevcreienes [ e | e 6.375 07/25/2005. | 11/15/2024.
22541H CC 4 |CREDIT SUISSE NY. ...103.747 103,747 100,000 100,047 (39) ......6.000 10/12/2011. | 02/15/2018.
90261X FA 5 |UBSAG STAMFORD CT MEDIUM TERM SR ...104.884 104,884 ....100,000 98,900 £ U [OROON PO 5.750 06/19/2009. | 04/25/2018.
046353 AM 0 |ASTRAZENECA PLC........cocooommivinrniinnrersnerissenisneeissnsisnseesssssssssssssssssnenns | oveeee | D | vovecvee |l IFE ] 114,223 | 99.255 ...99,255 ....100,000 114,092 (131) [ oo [ e | e 4.375 07/11/2016. | 11/16/2045.
067396 BP 3 |BARCLAYS BK PLC SUB NTS. ...105.611 .105,611 ....100,000 99,789 49 ......5.140 05/18/2011. | 10/14/2020.
87938W AC 7 | TELEFONICA EMISIONES SAU GTD SENIO........ccooociimiiiriiiiineiiesninnens 116399 | 232,799 | 200,000 194,664 (L2 SOOI UPOORRRROIN DO 7.045 04/02/2012. | 06/20/2036.
87938W AM 5 |USD TELEFONICA........... ...107.186 107,186 99,042 256 | o | s | 5.134 . 12/28/2010. | 04/27/2020.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations........ 60,310,401 XXX 61,152,151 .59,748,065 (130,488) 0 0 XXX XXX XXX .794,604 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... 60,310,401 XXX ....61,152,151 59,748,065 | ....cocoovvcven0 [ i (130,488) 0 0 XXX XXX XXX | e 794,604 XXX XXX
Hybrid Securities - Issuer Obligations
025932 50 0 | AMERICAN FIN GRPS 5.75% PFD........coooirvimieiimeeinceisecesieseeisesesissnesisnenes | s ..100,000 ....100,000 100,000 | vvoveceirreeireniirs | e | ceveriseeeesnneinns | e | oo 5.750 |...... 5.750 | FMAN. 08/21/2012. | 08/25/2042.
025932 40 1 | AMERICAN FINL 6.375% PFD.......ccocooisiiiiiniiiniieniiiinicssissivesesisssissinns | s ..258,558 250,000 257,639 (123) ] coveorresnieens [ [ 6.375 |..... 6.139 MJSD. 08/08/2012. | 06/12/2042.
04010L 60 8 | ARES CAPITAL 5.875%........coouurviirrieineeiiniiisseiisssiessssisssssssssessssessssisnnss | s ..351,475 347,325 347,325 | oo | e [ e [ s | 5.875 |...... 6.385 [JAJO.. 06/10/2013. | 10/01/2022.
20030N 60 6 | COMCAST CORP 5% PFD......ccooomiriiriiirieiieiiieeeiesseiseseissssisesseesssssiesseies. | cevenas . ..200,000 200,000 200,000 [ .ooueverrerirenrirens | cererieeneieeniinenes | e | s | e 5.000 |...... 5.000 (MJSD. .10,000 | 11/29/2012. | 12/15/2061.
233331 70 1 |DTE ENERGY CO 5.25% PFD......c.oecoomrrrrinirrerierinniisniseisesisnesessesnisnines | eovenen | oo | cennievenine | eerenn2FE | i 200,000 . 200,000 200,000 5.250 |...... 5.361 [MJISD. | .coovvverrriinns | e 10,500 | 09/25/2012. | 12/01/2062.
20364D 76 1 |ENTERGY ARKANSAS 4.9% PFD INC......c.coovoiririnniiniinniniiscsnsissiinins [ e | oo [ e | e 1FE ..200,000 |..... 21.770 174,160 | ....... 200,000 200,000 [ ..ooovoiiriiriiineis i | s | | 4.900 |...... 4.900 |MJSD. ...9,800 | 12/06/2012. | 12/01/2052.
31679B 20 9 |FIFTH STREET FINANCIAL CORPORATION.........covvviiimniicrieninneicniissiseiis | veviee [ on [ e [ e 2FE| .. .100,674 |..... 24.885 | ... 99,090 | .o 99,550 99,814 (TO1) [ oo [ e | e 5.875 |..... 5.546 | JAJO.. ..5,849 | 05/08/2013. | 10/30/2024.
369622 42 8 |GE CAP CORP 4.875% PFD.......ccoooiiriiiriiiiniinniisnisssissssisssiissnsissnsins | wvenes [ oo | convviinnns | covees TFE| 314,549 |..... 24590 | ..o 336,465 | ..o 342,075 315,113 200 [ .o | e | 4875 | ... 5.424 1 JAJO.. | oo | v 16,676 | 01/03/2014. | 10/15/2052.
65339K 80 3 NEXTERAENERGY.......ccooooiiiiiiiriiiireiereiieseiieseiiesssiesesiesesissssssnssssssseenes | ceneeen | oo [ eeveveneins | e 2FE 406,914 |..... 21.980 | ..o 356,384 | Lo 405,350 405,722 (1,156) | oo | e | e 5125 |...... 5.017 |FMAN. .20,774 | 02/28/2013. | 11/15/2072.
744320 60 7 |PRUDENTIAL FINL PFD......covviiiiiiciiceiisncisssesseisssissssssssssnssssnssenns | wvenes [ o0 | coveieinnns | eovens 2FE| .. ..200,000 |..... 24760 | ... 198,080 | ....... 200,000 200,000 | .ooovvenrirerirriinnis e | e | e | 5.750 |...... 5.750 | MJSD. 11,500 | 11/28/2012. | 12/15/2052.
759351 70 3 |REINSURANCE GROUP 6.2% PFD........cccosiirimeriincricniisseeiseeeissneiseneesnnes | veees [ oo | cevevvinnns | cevens 2FE| o 200,000 |..... 26.980 | ..cooovrrn 215,840 | ....... 200,000 200,000 [ .oooevererirrnniiens | e [ e | e | e 6.200 |...... 6.445 [MJSD. | ..ccoooovirriinns | cevvns 12,400 | 08/14/2012. | 09/15/2042.
816300 40 4 | SELECTIVE INS GROUP INC......ocirvierriireiirriiesisnesssssessssesssssssssssinnns | wvneee | v | vevvvieenns | evvens 2FE| s 300,315 |..... 23.900 | oo 280,251 | ....... 293,150 299,999 (1) | o | e | v 5.875 |...... 5.702 | FMAN. | ..oovvvnnrririnnns | e 17,223 | 05/08/2013. | 02/09/2043.
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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
81721M 20 8 | SENIOR HOUSING 5.625%.........ccveeurreerriicriinneeienniessenissssissesissssisesenns | woveeee | oo | cervvcvseens | cennFE | iiii000....200,000 | ... 23.310 | oo 186,480 | ....... 200,000 200,000 [ .ooovverrerieniieens | e | e | e | e 5625 |...... 5.625 | FMAN. 07/17/2012. | 08/01/2042.
891027 30 2 | TORCHMARK CORP 5.875% PFD.......c.ccccovvimmmiiinmiisnniisnnisnniissniissnisissniens | ovnnes | oo | covvivsnnne | eoenFE | 022,200,000 | ...... 24.881 199,048 | ....... 200,000 200,000 [ ..ooovveinriiinniiinns | e [ e [ s | 5.875 |...... 5.875 | MJSD. 09/17/2012. | 12/15/2052.
92276M 20 4 [VENTAS REALTY LP.....iiiiiiiiiiiieii s oo ..100,000 |..... 24.010 | .... ..96,040 | oo, 100,000 100,000 | oo [ | o | o | e 5.450 |...... 5.450 |MJSD. 02/28/2013. | 03/15/2043.
4299999. Hybrid Securities - Issuer Obligations..............ccouveuus 3,332,485 XXX [ 3,240,807 | ..ocvovnven. 3,337,450 | .ooovirnnes 3,325,613 | .o 0 (1,891) 0 0 XXX XXX XXX XXX XXX
4899999.  Total - HyDrid SECUMHES.........cveuieesiiesi s | cnessnieeaa 3,332,485 XXX | e 3,240,807 | ..occcovnene. 3,337,450 | ...cccco.... 3,325,613 | oo, 0 (1,891) 0 0 XXX XXX XXX XXX XXX
Totals
7799999. Total - Issuer Obligations............ccccocvsrvvvsniiianiienes 93,426,910 XXX | e 93,938,850 | ............ 86,853,200 | ........... 92,632,646 | ...c.oocoovviinns (39)] coovevead (220,284) 0 0 XXX XXX XXX | .....1,204,164 | ... 4,333,280 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUNHIES. ... e 6,967 XXX | e 1,507 | i 6,868 | i 6,704 | 0 13 0 0 XXX XXX DS I [ I 492 XXX XXX
8399999,  Grand Total - BONGS.............cvuuuiiireiiriiiiiiriiiiiesiei et sssieenienines | boneriienes 93,433,877 XXX .92,639,350 (39) (220,271) 0 0 XXX XXX XXX | ....1,204,205 | ..... 4,333,772 XXX XXX
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Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
035710 70 6 |ANNALY CAPITAL MANAGEMENT, INCORPO.........cccooovimmmviinmiinniiiannns | v | oo | s 1,340.000 | .........25.00 | ...... 26.072 | .o 34,937 | 24.100 2,554 | oo [ [ | |0 | | P5L | 08/12/2012.
035710 50 8 |ANNALY MORTGAGE MANAGEMENT.........coocvuimriimmmiieneiiirenineniiiene | woverens | s | e 1,000.000 | .........25.00 | ...... 27.059 | ..o 27,059 | L. 25.040 | .. 25,040 27,059 [ | e 1,969 P4LFE | 08/10/2012.
054937 40 4 | BB&T CORP.....cvviciiricririsriesssiesierisnsissssssiessensssssssisssies | eniiens [ oo | cvveed 4,000.000 100,000 | ...... 23.750 | oo 95,000 100,000 5,625 P2LFE | 07/24/2012.
150602 40 7 |CEDAR SHOPPING CENTERS.........ccoomiimmmiiinmeeereiienemienesissesinnnsiens | coviene [ een | ceveinens 500.000 | .........25.00 | ...... 25.000 12,500 | ...... 24.346 12,173 ...12,500 906 P1LFE | 08/03/2012.
49446R 77 8 |KIMCO REALTY 5.5% PFD....covvviriiiiriieniisneiieneissesiseneisessissneinns | wveeees | o | e 13,963.000 | .........25.00 | ...... 25.101 ...350,490 | ...... 23.375 |. ...326,391 .350,490 | ...oooonnen 4,800 | .......... 19,199 P2LFE | 02/06/2013.
G68603 15 1 [PARTNERRE LTD 5.875........ccovuiiriireiceisreisneissesienessnssesssssesnes | coviene [ een | cvi 7,728.000 200,715 | ...... 23.520 | oo 181,763 200,715 2,838 8,513 | oo [ e [ [ | 0| P2LFE | 05/04/2016.
69360J 68 5 |PSBUSPARKS 6% PFD........ccoooiirveimeiiceiieneiieseeiesesissesissesessesesnes | veeens | oo | oeeees 8,000.000 | .........25.00 | ...... 25.000 ...200,000 200,000 | ..ooovverrrrieieis | e 12,000 P2LFE | 05/03/2012.
69360 71 9 |PSBUSINES PK 6.45% PFD........cccvvviniiimiiniierininnieninesienienisniies | onviens [ | cvvied 4,000.000 | ..........25.00 | ...... 25.000 |. ...100,000 100,000 6,450 P2LFE | 01/10/2012.
74460W 10 7 |PUBLIC STORAGE CUMULATIVE PREFERRE...........cccoovimmmiimmmineniins [ eeovene [ | v 8,789.000 | .........25.00 | ...... 22.779 | oo 200,203 200,203 | ..o | e T1A26 | e | e | cenereneineneiinens | ervveneinsneinenes [ e 0 [ e P2LFE | 07/15/2013.
857477 50 9 |STATE STRCORP........iiriiirriereieneseceseinssnesessisssinnsinnnns | cinnnes | oo | e 4,378.000 112,631 112,631 5,746 P2LFE | 04/22/2013.
808513 20 4 | THE CHARLES SCHWAB CORP..........coooviimiiimineiineieneisneisneisenenes | ovenene | s | e 2,000.000 | .........25.00 | ......26.665 | ..................53,330 | .....25.270 | ..................50,540 | ........ 53,330 3,000 P2LFE | 08/08/2012.
902973 83 3 |U.S.BANCORP DEP SHS PFD........cccooooomrviimiiiniiinnerisceeisneeienesienenes | woveeens | oo | e 2,850.000 | .........25.00 | .....27.509 | ..................78,401 | ......28.290 | .....cc........80,627 | ccovvvoiirinncs 78,401 P2LFE | 05/04/2012.
929042 85 1 | VORNADO REALTY 5.7%....ccuvuuiriueiimriiniiieninsiseiiesiiesisenisssissssesssines | ovveens | oo | cvvvend 8,000.000 200,000 P2LFE | 07/18/2012.
949746 72 1 |WELLS FARGO & CO.....ccooovuimriirrriiiniieceeisseeissseiseseissssissssesssessnnes | wveeens | s | e 4,786.000 . . 121,534 P2LFE | 06/04/2013.
949746 74 7 |WELLS FARGO & CO 5.2%PFD.......ccoovueiienmiiinnienmiessnnnissssissssssessnnnes | ennenes | s | onenns 4,000.000 | ..........25.00 | ...... 25.000 | oo 100,000 . 100,000 v [ |0 |, .P2LFE | 08/09/2012.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated). ..o 1,891,800 XXX ....1,794,948 0 0 0 0 XXX XXX
8999999. Total - Preferred SEOCKS.............couiiuirriieiiiiiiriiieeeiiereieeeieseseee e e 1,891,800 XXX ....1,794,948 0 0 0 0 XXX XXX
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
Current Year's

F Rate per Other-Than- NAIC

or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Market

ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B/A.C.V. Exchange Change | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares|  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB./A.C.V. (a) Acquired
9899999. Total COMMON aNd Preferred SEOCK.............v..iieeieriiieiiieieeiieeiiee ettt esniene aeiiassiaes 1,891,800 XXX | s 1,794,948 | ....cccoooee 1,891,800 | .... 11,645 104,751 0 0 (V)] [0 [ 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 §.......... 0.
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. States, Territories and P:

207720  AA 0 | CONNECTISCUT ST....ccccrvvrnern 07/08/2016........ Piper Jaffray & Co.......ccvvuerniiiiiniiseniesseesseenniees 254,542 ..200,000 3,001

70914P  ME 9 |PATXB-B-BAB 09/14/2016.. VARIOUS ..ottt 229,258 ..200,000 2,674

977100 DD 5 | WISCONSIN-A-REF-TXBL......ceuutitutiriisiisiesassserssssseesesssseses st 08/05/2016. Hilltop SECUMHES......vocvvreiii s 201,554 ..200,000

1799999. Total - Bonds - U.S. States, TEITOrES & POSSESSIONS.........uuuruuuriuirusirrsiarissiisisisissssesss sttt catasssasss 0080800808088 080808t 685,354 | ..o 600,000 5,674
Bonds - U.S. Political Subdivisions of States

09088R  C4 6 | BIRMINGHAM-B-TXBL......c.itririiririiiiereiiisissie sttt essssessses 01/27/2016........ Piper Jaffray & Co......oouvuerniiiiiiieiieieseesseeenssis 202,000 | oo 200,000

13741R AE 7 | CANDLER SD-TXB-QSCB 10/14/2016........ Piper Jaffray & Co. 120,753 ..100,000 768

180810 CH 4 |CLARK CNTY MO REORG SCH DIST #R-1......cccvvvvrvririrniineinns 08/11/2016........ Piper Jaffray & Co. 123,506 ..100,000 2,429

249174  MQ 3 |DENVER SD #1-C-BABS............. 09/21/2016........ HilltOp SECUMtIES........oveer s 132,255 | oo 100,000 | covoverrrieirerrseeees 1,809

348764 GX 3 |FT SMITH SD #100-QZAB...... 07/26/2016........ Piper Jaffray & Co. 114,593 100,000 | oo 1,409

360046 Q8 2 |FULTON CNTY Ga BUILD AMERICA.........c.coovmiririiriniiisninesisesiesesseissies 09/20/2016........ Raymond James.... . 242,034 ..200,000 2,254

392641 X2 7 | GREEN BAY-B-REF-TXBL........covtueriniiieimrieineieieiseienesissiesseessesesssessssenesenes 07/26/2016........ Piper Jaffray & Co.......ccovverriirricereeeerereeeenens 201,538 | .o 200,000 255

438670 WQ 0 [HONOLULU-TXB-A-BABS........ccooomieieimireinrieresinsienisines 10/04/2016........ Hilltop Securities 267,738 ..200,000 3,968

481502  2C 5 [JUNCTION CITY-B-REF..... 08/05/2016........ Hilltop Securities. 201,446 ..200,000

484350 KD 4 | KANKAKEE CO SD #111-B.....oiiiiiiiiiciiscee ettt 07/21/2016........ HilltOp SECUMHES......vvveeereriicc s 209,428 | ..o 200,000

567337  QV 5 |MARICOPA SD B6-TXB........ccouuuirirririeimrimriniiiesisesssesssesissesessessssessesssssssssssssssessesssesssssssnnss | nevesssesssssens 09/07/2016........ Piper Jaffray & Co. 122,429 ..100,000

569101 FT 0 [MARION SD B0-TXB-B.......ccovuiureririiiiiiniienieieiesiresesisseesisesesseneenes 07/08/2016........ Piper Jaffray & Co. . 127,392 ..100,000

586145 WJ 9 |MEMPHIS-C-BABS................... 07/08/2016........ Piper Jaffray & Co.......ccvvuerniiiriiiieinieeseeesseennines 126,315 | oo 100,000

64763F  QQ 5 [ NEW ORLEANS-TXBL-REF........ccocoviiiiiieiniieieiseieieissiesiesssseiesesisnenes 06/14/2016........ Hilltop Securities 112,773 ..100,000

729781 BX 1 |PLYMOUTH SD 287-E-QSC.......ccovvnirmiiniirerinnisissersninsenas 07/27/2016........ Piper Jaffray & Co. 250,288 ..200,000

2499999. Total - Bonds - U.S. Political SUDAIVISIONS Of SEALES............rruuuurrieiirisisriis im0 e 2,554,488 | ..o, 2,200,000
Bonds - U.S. Special e and Special A

02765U  JT 2 | AMERN MUNI PWR-C-BAM.......covviiiiirriiinnieienissiesesisscensessssssnsenes 03/18/2016........ HilltOP SECUMHES. ....vvvvirieieese s 122,846 | ..o 100,000 639

186371 BR 0 | CLEVELAND-TXBL.......cccmiiiireiiieririeeierieieeiese s ssseesesssesssseseenes 09/13/2016........ Piper Jaffray & Co.......ccovverniiriricereeeerereeceesiens 213,276 | oo 200,000 [ oo 1,983

223663 HJ 7 |COWETA COWTR/SWG-B 08/05/2016........ Piper Jaffray & Co. 200,776 ..200,000

223777  CM 3 |COWLITZ CNTY WA PUB UTIL 07/21/2016........ Piper Jaffray & Co. 124,685 ..100,000 2,492

207758 KM 4 | CT SPL TAX-TRANSN-B.....c.covirrrniicrnircierirereeincienes 11/10/2016........ Stephens, Inc................. 17,102 | oo 100,000 227

249182  AQ 9 |DENVER ARPT......ccccou... 02/10/2016........ Piper Jaffray & Co. 129,517

28209N BV 0 | EFFINGHAM IDA-TXBL......coererierriierenierenisrienieeissesesiennees 07/21/2016........ Raymond James.... 198,000

359900  Z8 3 |FULTON DEV AUTH-B-TXB.......cccccstviiiimriiiiiiniriniissieiiesississsiissiins 01/08/2016. Piper Jaffray & Co. 110,500

386442 XZ 5 |GRAND RIVER DAM-B-REF. 11/16/2016.. Hilltop Securities. 97,740

389532 FW 7 | GRAYS HARBOUR CNTY WA PUB UTIL. ..ottt sssenens 09/22/2016. Piper Jaffray & Co. 131,583

41980U AB 7 |HI ST BUS ECON-A-2.. 08/11/2016. Piper Jaffray & Co. 106,690

434682 AA 8 |[HOKE CNTY N C LTD OBIG TAXABLE LTD 09/21/2016.. Raymond James 114,340

491552 UY 9 |KY ST TPK-TXB-B-REVIT. 08/17/2016. Piper Jaffray & Co. 233,514

511662 AT 5 |LAKELAND FL CAPITAL IMPT REVENUE 09/22/2016. Raymond James.... 248,456

57429L AM 8 |MARYLAND ST TRANSPRTN AUTH LTD OBL... .| 09/21/2016.. Piper Jaffray & Co. 131,507

57419R D5 1 |MD CMNTY DEV HSG-A 12/21/2016........ Raymond James.... 95,147

58607T AX 9 |[MEMPHIS CTR CITY-B 11/22/2016........ Multi-Bank Securities Inc 213,580

592125 AA 6 |MET GOVT NASHVILLE & DAVIDSON CNTY.. 04/07/2016........ Hilltop Securities 138,448 .

592125 AM 0 |MET GOVT NASHVILLE & DAVIDSON CNTY........ 09/22/2016........ Stephens Inc.................. 138,785 | oo 100,000 | covooverrriereee s 1,608

592041 WJ 2 |MET GOVT NASHVILLE-B 08/18/2016........ Raymond James.... 220,060 +200,000 | oo 1171

59259y CA 5 |MET TRN AUTH 11/22/2016........ Piper Jaffray & Co. 128,200 ..100,000 236

59333P V5 4 | MIAMI-DADE CNTY-TXBL 08/04/2016........ Piper Jaffray & Co.......ccovveirriiriciereesereerseesiens 202,724 | oo 200,000

60534R  TM 1 |MISSISSIPPI ST DEV BANK SPL OBLG 07/27/2016........ Piper Jaffray & Co. 138,650 ..100,000 534

606092  ET 7 |MISSOURIJT MUNIELEC UTILITY COMM......ocrivmimimrmimernirererissireninenees 08/24/12016........ Piper Jaffray & Co. 135,750 100,000 | oo 1,110
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60636W  NU 5 |MO HWYS & TRANS -BABS.. 12/21/2016........ Piper Jaffray & Co.......ccovuerrricricrireeeresesceesieis 116,527

658203 V8 4 |NC PWR AGY 1-C-TXBL 10/25/2016........ Piper Jaffray & Co. 106,087

660043 AG 5 |NORTHHUDSON SEW AUTH N J GROS SR.. 10/25/2016.. Piper Jaffray & Co. 116,790

649902 S6 1 |NY DORM-TXB-SER C-BAB. 10/18/2016 Piper Jaffray & Co. 125,791

64966N  AC 1 |NYC HSG-A-I-FT HAMILT..... 03/18/2016. Piper Jaffray & Co, 255,295

678331 DD 8 | OKANOGAN CNTY WA PUBLIC UTIL DIST. 10/27/2016.. Piper Jaffray & Co. 120,500

68607D  NL 5 |OR TRN-TXB-A-SUB LIEN................. 07/26/2016........ Raymond James.... 276,070

795681  GM 1 | SALT LAKE CNTY UT MUNI BLDG AUTH 08/05/2016........ Raymond James.... 260,920

837151 AA 7 | SC PUB SVC-TXB-C-BABS.......coiiiiiiiiiiieiieieiesissiesistsisssss st snssssssensens | sosesssssssses 03/15/2016........ Piper Jaffray & Co. 134,257 .

837147  6A 0 |SC PUB SVC-TXB-SER C.....ccccevvurvrnrnnes 12/20/2016........ Multi-Bank SeCUrties INC............ccvvirrineeieisrceereesnes 115,550 | oo 100,000 2,974
86657M  BK 1 | SUMTER LANDING FL CDD......coocvuiiriiiiiiieniiiciisiieiissiessssisesest s sssssssssessssssssesssesesssns | aosnseersnsinee 11/09/2016........ Raymond James.... 197,484 ..200,000

89546R  HQ 0 | TRI-CNTY TRN-BABS-B................ 11/22/2016........ Piper Jaffray & Co. 119,937 100,000 [ oo 1,385
916277 KU 9 |UPPER OCCOQUAN SWR-BA.........ccccovvmrinrirererinrirereninnenes 09/14/2016........ HilltOPp SECUMHIES........voveeereece s 123,300 | cooveeeererceeeeeeeis 100,000 | covoeverrereirirereeiree s 1,127
91756T  AS 0 |UTAH ST MUNI PWR AGY.... 11/16/2016........ Hilltop Securities 197,186 ..200,000 452
940855  BF 5 | WASHOE CO SLS-H-BABS.........cocooiiimiieiniieieiniieeeersissieseninsines 08/24/12016........ Piper Jaffray & Co, . 139,950 ..100,000 580
969544  AK 1 |WILLIAMSBURG FACS-BAB.......ouiiiiiiiiiiiieisatiseisiisti s sns s sens s ssssnessnssnssnssensns | sesesesnsenene 07/21/2016........ Piper Jaffray & Co....c.ovuiiiniiirisincsrnss e 114,485 | oo 100,000 997
3199999. Total - Bonds - U.S. Special REVENUE ANA SPECIAl ASSESSIMIENES. ... vv.evuresirsersreseesersasessssssssessasssesessassieses | eesessassasssessassssssasssessassasssessessssssessasssessasssessasssesessasssessessanssansssssessanssessessanssansnsanes 6,212,005 | ..o 5,300,000 56,066

Bonds - Industrial and Mi:

136375 BQ 4 | CANADIAN NATL RAILWAY..........c.... A 12/16/2016........ Stephens, InC.........c....... 261,808

604059 AE 5 |3M COMPANY..........cc..... 10/18/2016........ Stephens, Inc 136,164

001306 AB 5 |AHS HOSPITAL CORP......cccoervrrirnn 07/14/2016........ Piper Jaffray & Co. 122,992 .

022098 AU 7 [ALTRIA GROUP INC.......oovivirimriiieiiniriieiiesiiesiesissesesisesseessesessenns 09/14/2016........ Raymond James...........ccccvvvvviiciniieiinisicnis 100,692 | oo 100,000 | .o 22
023610 AM 2 | AMEREN ILLINOIS CO....cceouiiiirriiiieieiieiesisieisenie et sesssssess s ssssssessssnesssanes. | nevsesnssnnens 09/19/2016........ Falcon SQUATE........c.ovveveiieieisrireeesresisie e 119,770 100,000 [ oo 1,293
03040W AL 9 | AMERICAN WATER CAPITAL C 06/14/2016........ Raymond James...........ccvuvieierniininneeinciniercine 215,222 ..200,000 2,002
032654  AK 1 |ANALOG DEVICES INC................ 03/15/2016........ Suntrust Capital Markets. 110,002 | oo 100,000 | ovovererrereererieerereeenis 1,384
039483  BL 5 | ARCHER-DANIELS-MIDLAND C....cccovvvmririmiiriiiiiieresisieisssiesesisseensessssseneenes 08/11/2016........ Raymond James...........coevveueeniicinrieierseierniees 100,700 100,000 [ oo 35
040555  CK 8 | ARIZONA PUBLIC SERVICE..........ccocoimiiirimriiiieiinsiiesiesesnseesnienes 08/15/2016........ FalCON SQUAME........crveuierriiiieiie i esiesreesienes 289,682 ..200,000 649
00206R  DH 2 |AT&TINC 5.15.....cccvvriirrrires 03/22/12016........ EXChaNge......oourvuviiicieieesce e 203,991 | oo 200,000

049560 AL 9 |ATMOS ENERGY CORP. 09/19/2016........ Stephens, Inc 107,264

053015 AE 3 |AUTOMATIC DATA PROCESSNG 05/18/2016........ Raymond James 106,921

092114 AB 3 | BLACK HILLS POWER INC.......oitiiiiiririiicirerisiesesisississe st sss s esssssssssenss | sesessensessaes 11/09/2016 Stephens, InC................. 254,636

097023 AM 7 |BOEING CO... 06/21/2016.. VARIOUS ..ottt 273,915

115637 AL 4 | BROWN-FORMAN CORP.........oootiriiiririniieiisistie ittt 12/07/2016 Stephens, Inc................. 91,124

130789  AF 7 | CALIFORNIA WATER SERVICE........... 08/24/12016........ Piper Jaffray & Co. 127,705

14916R  AD 6 | CATHOLIC HEALTH INIT .| 03/15/2016.. Raymond James 98,823

166764  BL 3 | CHEVRON CORP......c.ceeririmriiiiriereriseirerisissienieniein 06/02/2016. Raymond James.... 101,309

17275R  AD 4 |CISCO SYSTEMS INC........cccccvvuienee 02/04/2016. Raymond James.... 121,801

17858P  AA 9 |CITY OF HOPE......... 03/22/2016.. Raymond James 120,475

191216 BW 9 | COCA-COLA CO/THE.......ccriirrieiieieierissiseissisisssiesssisens 06/06/2016........ FalCoN SQUAME.......ovviireiriieieiseeiesise s 101,323

20369E  AA 0 [ COMMUNITY HOSPITALS OF L...coiiiiieiiireriiiieinriseeiesiseesesiesesssseessesssesessssssssesssenssssssesensens | sessseeressnes 06/08/2016........ Piper Jaffray & Co. 216,662

386088 AH 1 |DIAGEO INVESTMENTS CORP 10/18/2016........ Stephens, Inc . 300,044 ..

254010  AD 3 |DIGNITY HEALTH.......cc.ceeenue 08/04/2016........ Piper Jaffray & Co........ccoverriiriccireceeeeecess 107,930 | cooeveereeeeeees 100,000 | covooverrriereee s 1,038
254010 AB 7 |DIGNITY HEALTH DEB 05/19/2016........ Raymond James 104,253 ..100,000 288
26442C  AA 2 | DUKE ENERGY CAROLINAS........cootiitirnitieetisissiesis st sssessssseen 03/28/2016........ R.W. Baird . 126,870 ..100,000 2,033
532457  BA 5 |ELILILLY & CO..ovuvricicieccceiecseiene e 05/18/2016........ Piper Jaffray & Co.......ccovveirriiriciereesereerseesiens 252,687 | ..o 200,000 2,097
29736R  AG 5 |ESTEE LAUDER CO INC......coovviriiieiiieisicissiereesssiesesiseene 12/07/2016........ Raymond James...........ccouvieicrniininicieininiee 104,384 | oo 100,000 2,151
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30231G AT 9 |EXXON MOBIL CORPORATION.......ccoovurrrririreriniiniererieieesenerenes 06/02/2016........ Raymond James...........coouveernimcrnrirereinrierneiees 208,276
373334  UN 2 |GEORGIA POWER CO 04/20/2016........ FalCON SQUATE.........cvuuiiuiiiiceiiesiesei s ieesienes 125,604
373334 KE 0 |GEORGIA POWER CO. 08/03/2016.. Stephens, Inc. 106,895
41652P  AB 5 | HARTFORD HEALTHCARE CORP, 02/24/2016. Raymond James 118,888
427866 AW 8 [HERSHEY COMPANY ..ottt esssssnssensenans | soessesssessnes 10/27/2016 Raymond James.... 189,114
437076 AU 6 |[HOME DEPOT INC.... 02/04/2016.. Raymond James 117,888
438516 AT 3 |[HONEYWELL INTERNATIONAL 05/18/2016........ Raymond James.... 129,460
452308 AQ 2 [ILLINOIS TOOL WKS INC........cccvvenec. 10/25/2016........ Stephens, Inc................. 120,573
24422E  SP 5 | JOHN DEERE CAPITAL CORP. 06/02/2016........ FalCon SQUATE.........c.iiieiiieriiie s 106,160 .
478160 BY 9 [JOHNSON & JOHNSON.... 06/08/2016........ Falcon SQUAre..........coveviiiieiseise e 101,439 | oo 100,000
491674  BG 1 |KENTUCKY UTILITIES CO....coovvrereiiiriiicririrereineiesisieesenenenes 09/19/2016........ Raymond James.... 122,661 ..100,000
494368 BU 6 |KIMBERLY-CLARK CORP..... 05/25/2016........ Raymond James.... 102,140 ..100,000
546676 AU 1 |LOUISVILLE GAS & ELEC........ccoiiiieiriereceeeiereseeieserseeeienes 09/19/2016........ Stephens, Inc................. 122,684 | oo 100,000
579780 AK 3 |MCCORMICK & CO.......cccrvvrrrnee 08/18/2016........ Stephens, Inc 215,432 ..200,000
58506Y AR 3 [MEDSTAR HEALTH INC.....ooiiiiiiiciniicieiseicesiseie s ssssssss s sssssssssesssnsens | soessesesessnes 05/25/2016........ Raymond James 94,774 ..100,000
806605 AH 4 |MERCK & CO INC......cooiiiriiiiiiicieiiseiesisicisiee s 11/09/2016........ Stephens, Inc................. 137,694 | oo 100,000
662352  AA 1 |NORTH SHORE LONG IS JEWISH NOTE........ccccovuvimrimrrierinnrircrienes 03/11/2016........ Raymond James...........ccccvvvveviieinnieiinisens 103,721 ..100,000
665789 AW 3 |NORTHERN STATES PWR-WISC............ 08/12/2016........ Falcon SQUATE........c.ovucverieieiserereisreseie e 143,496 ..100,000
66989H  AG 3 | NOVARTIS CAPITAL CORP....ccovtirerrieiieieierissiesreseeissssessesssenes 06/23/2016........ RW.BaIM. ..o 107,750 | ceoveereerereceis 100,000
67021C AL 1 |NSTARELECTRIC CO................. 06/02/2016........ Falcon SQUAre..........coccviiiieiseeeeeees e 101,037
649322  AC 8 |NY & PRESBYTERIAN HOSPIT.......coiiiiiiiiiieiiiciinieieeissiesissisisessss st ssssissssensnssens | sesesinessnsines 09/26/2016........ Raymond James...........covuvreeeniicinrieieinciereiees 213,204 ..
674599 CG 8 |OCCIDENTAL PETROLEUM COR.......... 08/17/2016........ Raymond James...........ccccvvvvviiciniieiinisicnis 106,877 | oo 100,000
674599  CJ 2 |OCCIDENTAL PETROLEUM COR.......... 04/07/2016........ Piper Jaffray & Co. 102,524 ..100,000
678858  BP 5 | OKLAHOMA G&E CO.......ocvrvrirrrieierineieensissesssssssssssenns 09/15/2016........ Raymond James.... 114,412 ..100,000
678858 BM 2 | OKLAHOMA GAS & ELEC CO 04/21/2016........ Falcon SQUATE........c.oveviieieinreeeseeseeiesee e 119,429 | oo 100,000
68235P AE 8 |[ONE GASINC.... 05/19/2016........ Raymond James.... 105,596 ..100,000
68235P  AF 5 |[ONE GASINC.... 06/22/2016........ Piper Jaffray & Co. 111,531 ..100,000
686515  AA 5 | ORLANDO HEALTH OBL GRP........ccccovuurirmiinriirinircisrirererinsins 04/15/2016........ Piper Jaffray & Co.......ccovuririiiricirireeseeescenieis 207,136 | .o 200,000
74005P  BQ 6 |PRAXAIRINC 05/10/2016........ RW.BAIMG. ..o 214,278
74052B  AA 5 | PREMIER HEALTH PARTNERS 09/14/2016........ RBC Capital Markets...........ccouvevererererinrierneieeeeinereisseeesenisnenes 198,906
742718  BH 1 |PROCTER & GAMBLE CO/THE.......c.cccvvvvriniiririnins 05/10/2016. Piper Jaffray & Co. 135,222
743756  AB 4 |PROV ST JOSEPH HLTH OBL 09/21/2016.. Piper Jaffray & Co. 202,100
74456Q BK 1 |PUBLIC SERVICE ELECTRIC 06/21/2016. Stephens, Inc 211,232
74531E  AA 0 [PUGET SOUND ENERGY INC.......ceiimiieiniieirniiseineieiessssiesessseeessssnes 05/11/2016........ Falcon Square 135,913
755111 AF 8 |RAYTHEON COMPANY. 07/20/2016.. Falcon Square 143,236
774341 AF 8 |ROCKWELL COLLINS INC 08/22/2016. Raymond James............couvueicuniininncieininieice 122,445
778296  AA 1 |ROSS STORES INC 09/14/2016. Raymond James.... 105,818
797440 BH 6 |SANDIEGOG&E..... 05/25/2016.. Raymond James 129,239
828807 CE 5 |SIMON PROPERTY GROUP. 03/11/2016........ R.W. Baird 133,231
842400 ES 8 |SOUTHERN CALIF EDISON CO 04/25/2016........ Stephens, Inc 129,792
855244  AK 5 | STARBUCKS CORP.........ccovrimriiiiiiierinsisissiesssisseesssines 05/18/2016........ Raymond James 198,460 ..
904764  AH 0 | UNILEVER CAPITAL CORP.........ccosiiiieiiricineieieiseesie e 04/25/2016........ Raymond James..........ccoveveenieiniennsnenenns 270,096 | ..o 200,000
907818 DX 3 |UNION PACIFIC CORP 02/17/2016........ VARIOUS ..ot 220,193 ..200,000
911312 AN 6 |UNITED PARCEL SERVICE.. 10/27/2016........ Raymond James...........ccouviereuniinineerncniercne 240,640 ..200,000
913017  BK 4 |UNITED TECHNOLOGIES CORP.........ccovuirimirerrinirererintireninsisseeneesessseseenes 07/25/2016........ Raymond James...........coouvvernircinrirerernriennenns 136,339 | oo 100,000
25468P BW 5 | WALT DISNEY COMPANY........ 04/25/2016........ Stephens, InC................. 287,614 | oo 200,000
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976826 BE 6 |WISCONSIN POWER & LIGHT....... 09/19/2016........ Stephens, Inc............... 140,122 | oo 100,000
046353 AM 0 | ASTRAZENECAPLC.............. 07/11/2016........ Raymond James 114,223 100,000
3899999. Total - Bonds - Industrial and Miscellaneous.. 11,504,642 9,900,000
8399997. Total - BONAS - Part 3..........coiiiiiiiiici s 20,956,489 .18,000,000
8399998. Total - Bonds - Summary Item from Part 5.........coooovienininicnisecicenns 104,545 100,000
8399999. Total - Bonds. 21,061,034 .18,100,000 .187,576
Preferred Stocks - Industrial and Miscell:
G68603 15 1 [PARTNERRE LTD 5.875.......coiiiiiniiiiininisisrisersnsssesenssnsssesenesnnenes 05/04/2016........ Undefined.........ccooouue. 7,728.000 200,715 | oo 25.00
8499999. Total - Preferred Stocks - INUSHTIAl ANA MISCEIIANEOUS.............c..ovieiieieciseiiieiie ettt ettt ettt ettt ess st ssse eessessessesassessesssesesesses et st essebses et esses et e s eeses e s et esses e s et st essessessasensessesantensessssnsan 200,715 XXX | 0
8999997, Total - Preferred STOCKS = Part 3. .tttk e 1 e0E R0 E et 200,715 XXX 0
8999999. Total - Preferred Stocks................ 200,715 XXX ] 0
9899999. Total - Preferred and Common Stocks........ 200,715 XXX ] 0
9999999. Total - Bonds, Preferred and COMMON STOCKS............c..iuiuriiiiieieiieieeie ettt aie | eesessees s et ettt 21,261,749 XXX | e 187,576
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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. States, Territories and P ions
882722 VP 3 |TEXAS ST....ccooiuiiiiiiiriiissiiisseiisssiissese s | . ‘ 06/01/2016. | Raymond James............coocuuiiniiiiniiiinnis | o | oo 118,400 | .......... 100,000 | .......... 114,069 | ...ccccoee.e. 113,232 | ....... (301) (301) | oo | v 112931 | oo | s 5469 | .......... 5469 |........ 3,152 | 04/01/2033.
1799999. Total - Bonds - U.S. States, TEITHONES & POSSESSIONS..............cccceveiiiirs cvrriiiriietieieiesiesesessssessesesssesssessessesessessesssssssessesssssssessesssssnsens | seveeseess 118,400 | .......... 100,000 | .......... 114,069 | .............. 113,232 | oo 0 (301) 0 (301) (V] PP 112,931 | 0. 5469 | ... 5469 | ... 3,152 XXX
Bonds - U.S. Political Subdivisions of States
018340 LA 5 |ALLENTOWN PA RFDG PENSION.........ccocommvnenn. .. 102/12/2016. | CALLED @ 100.0000000...........cveemmrerrne | correremrirnmmrireniiries | cervireenes 10,000 | ..o 10,000 | coooverrn9,844 | i 10,000 | oovverriieeii | oo 0 10/01/2034.
150461 N5 6 |CEDAR PARK TX...coooooiiriiinniiiriisneiiscsiissniin .. | 06/01/2016. | Suntrust Capital Market 203,000 200,000 | ..........200,000 | ............. 200,000 | ..o | s 0 08/15/2033.
283734 TV 3 |ELPASO TX...oiiiiiereieceiieceiieseeiesesiesesiesenenns .. | 06/01/2016. | Suntrust Capital Markets.. 112,321 ..100,000 107,940 | ....... (326) (326) 08/15/2033.
306801 D3 2 |FALMOUTH MA .| 06/01/2016. | Suntrust Capital Markets.. v 103,000 | ..........100,000 . 101,787 | ....... (74) (74) 07/15/2033.
434110 TG 7 |HOBOKENNJ .| 06/01/2016. | Stephens, Inc. 205,232 200,000 202,266 |...... (88) (88) 02/01/2034.
551341 BV 1 |LYNDHURST TWP NJ - SCHOOL DIST REF . | 04/01/2016. | MATURITY...... 80,000 80,000 80,000 0 04/01/2016.
562111 U3 6 |MANCHESTER CT oo | .. | 08/02/2016. | RayMONd JAMES...........ocvvorecverrrriencrienns | coeeeresesissesiennns | s 106,800 ..100,000 98,520 |....... 34 02/01/2033.
591852 NJ 3 |METROPOLITAN COUNCIL MN MINNEAPOLI.....| .. | 08/01/2016. | CALLED @ 100.0000000. ..120,000 ..120,000 | ..........128,038 | ..cooooeevnenee 124,070 | oveoeeeeeeeces | e (4,070) (4,070) 02/01/2027.
646513 XH 9 |NEW LONDON-C-TXBL.. . | 09/06/2016. | Advisor Asset Management. . ..215,900 ..200,000 205,791 . (319) (319) 12/15/2035.
743787 L3 5 |PROVIDENCE RI-SER B FGIC. ... |..101/15/2016. | CALLED @ 100.0000000 5,000 | . VLT [N [ (1) (1) - . . ...(123) 01/15/2021.
2499999. Total - Bonds - U.S. Political Subdivisions of StAtes. ..o i | eonnes 1,161,253 | ....... 1,115,000 | ......1,141,442 | .......... 1,135,498 | ..o (/) (4,843) 0 (4,843) 0 | o 1,130,655 | ..coovvennnien: 0] 30,598 | ....... 30,598 XXX
Bonds - U.S. Special Revenue and Special A t
010869 BZ 7 |ALAMEDA CORRIDOR TRANS AUTH........ccoceeeee .. [ 10/01/2016. | Sink PMT @ 100.0000000...........cmvverens | covverrmrireenirnennirins | cevvieeeees 10,000 | ..o 10,000 | ..ccceeees 1,200 | e 10,334 | ....... (334) (334) 10/01/2019.
017348 BD 4 |ALLEGHENY CNTY PA REDEV SPL TAX. .1 09/01/2016. | CALLED @ 100.0000000. 30,000 ....30,000 30,000 | oo [ e 0 09/01/2019.
17239Y MT 6 |CINCO TX MUNIUTILITY DIST.. .| 09/06/2016. | Advisor Asset Management v 108,220 | ..........100,000 ..101,936 (165) (165) 12/01/2035.
194301 JT 5 |CLF PARK GA BUSINESS & INDL DEV. ....| .. | 08/02/2016. | R.W. Baird....... 208,600 200,000 | .........199,294 | ..............199,287 |....... 13 13 09/01/2036.
312910 UP 5 [FHR 1303 Lewuuieiiceiceeceeeeeeeseeieseiiennenns .. | 12/15/2016. | PRINCIPAL RECEIPT.. 281 281 | 276 | 331 | (50) (50) 06/15/2022.
31358U VB 9 [FNR1993-62 E .| 12/27/2016. | PRINCIPAL RECEIPT.. 325 325 | o357 | 263 | 62 62 04/25/2023.
31358U WB 8 [FNRGI3-17 K...ooovoovicecccesneeseinni .. [ 12/27/2016. | PRINCIPAL RECEIPT............. 1,622 | oo 1,622 | oo 1,629 | e 577 | 44 44 04/25/2023.
45188R Y8 6 |ILLINOIS DEV FIN AUTH REV - CHICAG.. coe | -+ 103/01/2016. [ MATURITY ...ooovviirirniiinniieeeiiseniiinns | cevvieeseiseesieeneiens | ceveeenes 100,000 | .......... 100,000 | ..........100,589 | ....c0.ecccc.100,000 | oo | oo 0 03/01/2016.
546279 4Z 0 |LOUISANALOC GVT ENVMNT ... |.. | 04/01/2016. | CALLED @ 100.0000000 200,000 200,000 | ..........196,005 | ..............197,136 | ....... 27 27 04/01/2031.
574218 NF 6 | MARYLAND ST HLTH & HGR EDUCTNL FAC..... .. [ 08/02/2016. | RW. BIIQ...........oovvverrriieiiirniinniiiees | ceveiesneisensisnniiins | ceveeees 113,100 | ....cco. 100,000 | ............97,750 | ...............97,869 | ....... 48 48 07/01/2036.
57429L AL 0 |MARYLAND TRANSN-LTD OBLIG REV. .1 07/01/2016. | Sink PMT @ 100.0000000...........c0commrverrs | worerirrerireenirennens cerveennn. 10,000 ...10,000 | ...........10,895 | ................10,306 |....... (306) (306) 07/01/2022.
57563R  FW 4 |MASSACHUSETTS EDL FING AUTH.... ... | .. | 06/01/2016. | R.W. Baird....... cevrereeen IS | 75,000 | o 76,577 | e 75,287 | (238) (238) 01/01/2033.
593240 BL 7 |MIAMIBCH FL SPL OBLG RFDG PENSION........ .. 1 09/01/2016. | CALLED @ 100.0000000...........orveremreeres | eovreermremnereienereiens | cevvereenes 15,000 | cooooveeee 15,000 | voooveern 14,832 | 14,909 | 9 9 09/01/2021.
60414F PR 5 |MINNESOTA ST CLGS & UNIV REVENUE........... ..| 06/01/2016. | Raymond James 201,800 200,000 ..200,000 | .ovvvvernan 200,000 | ...oovrreriinnn 0 10/01/2035.
60415N E7 3 |MINNESOTA ST HOUSING REV FINANCEA...... .| 01/01/2016. | CALLED @ 100.0000000. 50,000 | ..ovvernnes 50,000 ....56,150 | ... 50,000 |....... 0 01/01/2032.
67756D FE 1 |OHIO ST HGR EDUCTNL FAC COMMISSION..... .. | 09/06/2016. | Piper Jaffray & CO........cccoerrvemrrinrriiiens | cevvieeniiineniiineniiines | eeveeees 105,848 | ..........100,000 | ..........100,000 | .............. 100,000 | ..ooorvvorrviirans | covierriiiriiians 0 12/01/2035.
76904K BX 9 |RIVERSIDE CA REDEV AGENCY ... | .. [ 10/01/2016. | Sink PMT @ 100.0000000...........cccovvvreurs | covrerrmririniiriinii ...10,000 | ............10,000 | ............ 10,000 | ...cccooeiceen10,000 | oo | o 0 10/01/2024.
796253 Y3 0 |SAN ANTONIO TX ELEC & GAS REVENUE......... .| 06/01/2016. | Hilltop Securities rerene.130,500 | ..........100,000 | ..........130,430 | ..............129,551 | ....... (317) (317) 02/01/2041.
791676 BK 4 | ST LOUIS MO PARKING REV........ccccovvvvvrririrerrnns .. | 12/15/2016. | CALLED @ 100.0000000...........ccrrrrrerens | veererrmnrrrerenrnernnnns | covrveerenns 15,000 | ...........15,000 | ..c0eiein15,235 | 15,000 | i [ v 0 12/15/2018.
89602N UM 4 |TRIBOROUGH NY BRIDGE & TUNNEL AUTH..... .. | 09/06/2016. | Suntrust Capital Markets.............cccoouvcvees | covvvsniiisnniisniiians | o 125,000 .115,062 |....... (320) (320) 11/15/2036.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES.......cie  wriuiiiiieiiitiiersssissesess s sessssssnsensnns | sonsees 1,510,713 458,847 | v [\ (1,527) 0 (1,527) 0 XXX
Bonds - Industrial and Miscellaneous
032511 AX 5 |ANADARKO PETRO. .| 05/02/2016. | CALLED @ 101.9720000. .100,000 | ........... 99,265 |....... 345 345 09/15/2016.
040555 CK 8 | ARIZONA PUBLIC SERVICE.. v | 108/02/2016. | Stifel NICOIAUS. .......vvvrvrerrrrrerrerieieirerins ..200,000 | . L263,721 | 262,109 | oo | e (1,093) (1,093) 08/01/2036.
05348E AM 1 |AVALONBAY COMMUNITIES.... ... |.. | 11/07/2016. | CALLED @ 101.7613300. ..100,000 .100,127 | ....... (89) (89) 03/15/2017.
054303 AW 2 |AVON PRODUCTS INC NOTES. .| 08/18/2016. | Raymond James ..300,000 ..306,751 (1,257) 03/01/2019.
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06048W FQ 8 |BANK OF AMERICA.........cccoovoimmiinniincienciins .. 1 03/29/2016. | CALLED @ 100.0000000............cocmmvees | covvermmiiinmiiinniiinns | ceveenes 100,000 | .......... 100,000 | .......... 100,000 100,000 | oo [ s 0 [ | e 100,000 | i | e | e 0 2,750 |03/29/2041.
084664 BU 4 |BERKSHIRE HATHAWAY FINANCE CORPORA.. | .. | 06/01/2016. | Hilltop Securities...............cccoceerurerrnrrins 260,208 | .......... 240,000 | .......... 244288 | ... ..243,967 | ....... (38) (38) v 16,278 5,896 | 05/15/2042.
097023 AU 9 |BOEING CO .. | 06/01/2016. | RAyMONd JAMES.......ovvreverrriereriiiriinines | ceereriserseneierssinns | vernnies 132,780 | v 100,000 | .......... 124275 | v 122,665 |....... (380) (380) [ v | v 122,285 | v [ 010,495 | 10,495 4,951 | 02/15/2033.
111320 AF 4 |BROADCOM CORP.... .. 102/03/2016. | TENDER........cccooocrurrri 98,000 | .......... 100,000 | ............ 93,377 | ... 94,585 |....... 65 65 | o | e 94,651 | [ 3,349 | 3,349 4,160 |08/15/2022.
205363 AL 8 |COMPUTER SCIENCES CORP.........ccccocovvvunnn. .. 03/17/2016. | CALLED @ 109.8675600...........ccocvvvvreres | covriverierirnriiniiinins | e 109,868 | .......... 100,000 | ..cooeeee 109,601 | ..ooveavee. 103,020 | oovvorrreiis | e (3,020) (3,020) 03/15/2018.
210518 CP 9 | CONSUMERS ENERGY CO .. | 08/02/2016. | RaymONd JAMES...........cocooervvirerieneries | eevvoessiiiesssiiesssiinns | eoveenens 128,470 | .......... 100,000 | .......... 118,785 | ....ccccco.... 117,873 | ....... (339) (339) 09/15/2035.
222372 AJ 3 |COUNTRYWIDE FINANCIAL CORP... .. [05/15/2016. [ MATURITY ...ooovviririririnerisrniienniiinens | cevvieeseisessisesiines | ceveeeees 100,000 | .......... 100,000 | ..ooovevnce 98,088 99,871 |....... 129 129 05/15/2016.
22238H BC 3 [COUNTRYWIDE FINANCIAL CORP - MEDIU....... ..109/23/2016. | CALLED @ 100.0000000...........ervrerernne | cvrrerrersmrneirernninne | cernnis 100,000 | .coovoueee 100,000 | .......... 100,000 | .oeeerreern 100,000 | oo [ e 0 03/23/2021.
25243Y AH 2 |DIAGEO CAPITALPLC.......ccooomiiririrrirariiierii .. | 08/02/2016. | William BIair.............ccooooerreeriaceirecnens 265,660 200,000 | .......... 242,293 . (729) 09/30/2036.
25450H BG 9 |DIRECTV HOLDINGS/FNG.......cocoovvverinriiirirnns .| 03/22/2016. | Exchange.... 203,991 200,000 | .......... 204,447 204,008 (17) 03/15/2042.
29364D AJ 9 |ENTERGY ARKANSAS INC - FIRST MORTG....... .| 09/15/2016. | CALLED @ 100.0000000...........cc0vervrrmres | corrremrierrrenirsninins | cevernnns 100,000 | .......... 100,000 | .......... 100,000 ...100,000 0 06/01/2033.
29364N 83 5 |ENTERGY MISS 6.00% PFD FIRST MRGB......... .. [ 10/17/2016. | CALLED @ 25.0000000............coveommverens | covvermmrimemeisnneiins | ceveeeees 190,000 | .......... 190,000 | .......... 189,352 ...190,000 0 05/01/2051.
29476L AC 1 |ERP OPERATING LP NOTES. .1 02/01/2016. [ TENDER........cvirrerririiernniseisnisiininnnes | ceeessisrsssssiennniens | vernnnes 100,554 | .......... 100,000 | .oovveeeee 97,975 99,943 23 03/15/2016.
37247D AB 2 |GENWORTH FINANCIAL INC. .. 1 02/09/2016. | Hilltop SECUMHES.........orverererrererrreirees 90,000 200,000 | .......... 211,005 209,925 (31) 06/15/2034.
373334 JW 2 | GEORGIA POWER COMPANY... .. | 08/02/2016. | Stifel Nicolaus.............c.cccourereerieniinniins 107,641 100,000 | ....o.uc. 102,442 ...102,266 (29) 03/15/2042.
410867 AD 7 |HANOVER INSURANCE GRP.... .. | 05/23/2016. | CALLED @ 121.5100000. v 121,510 ..100,000 | . 102,292 101,418 (88) 06/15/2021.
421915 EG 0 |HEALTH CARE PRPS SER MTN.... < 109/15/2016. [ MATURITY ...oovrvirririivinniinnniinsniiinens | cevvisnseinessissssines | eeveeees 100,000 | .......... 100,000 | .......... 100,700 ...100,056 (56) 09/15/2016.
53117E AD 0 |LIBERTY PROPERTY .. | 11/07/2016. | CALLED @ 107.8771200.........ccrurvrrrvrnns | cvererrrersnrneirernninne | cervnies 107,877 | oo 100,000 | .......... 112,250 ..101,844 (738) 01/15/2018.
548661 CJ 4 |LOWE'S COMPANIES INC. ... | .- | 08/02/2016. | Piper Jaffray & CO.........ccoervveerrririnrriinns | cevrieeeririneiieeeiins | cevieenes 126,855 | .......... 100,000 | .......... 105,176 ...104,679 (82) 10/15/2035.
54909W AB 4 |LOYOLAUNIV OF CHICAGO.......cccooovrvrerimriins .. | 08/02/2016. | Piper Jaffray & Co.... 110,700 100,000 | ..coveeee 107,084 ...106,833 (136) 07/01/2042.
585055 AW 6 |MEDTRONIC INC .. | 09/06/2016. | Advisor Asset Management ...116,152 ..100,000 | . .101,508 101,498 (22) 03/15/2042.
59156R AU 2 [METLIFE INC......coooviriiiriiricereceieceeceienenes .. | 06/01/2016. | MATURITY...... 100,000 100,000 | .......... 104,336 ...100,227 (227) 06/01/2016.
677415 CL 3 |OHIO POWER COMPANY - SENIOR NOTE .. 106/01/2016. [ MATURITY.....ocviimriinniinniissniisnniiinns | e | eevennes 100,000 | .......... 100,000 99,976 24 06/01/2016.
720186 AE 5 |PIEDMONT NATURAL GAS CO .. | 09/06/2016. | HIlltOp SECUMHES........eovvereecererireiniins | cevvrerieriseersesinees | evereens 124,300 | .......... 100,000 | ..........123,290 | ..cccoovenneee 122,263 (573) 12/19/2033.
749136 30 3 |QWEST CORP 7.5% PFD .. 09/15/2016. | CALLED @ 25.0000000............. 50,000 ....50,000 50,000 0 09/15/2051.
756109 AJ 3 |REALTY INCOME CORP NOTES .. | 09/15/2016. | MATURITY...... 100,000 ..100,000 99,719 281 09/15/2016.
824348 AQ 9 |SHERWIN-WILLIAMS CO .. | 09/06/2016. | Hilltop SECUMtES.........orvvveererrrreerreis 101,111 100,000 98,087 27 12/15/2042.
828807 BT 3 |SIMON PROPERTY GROUP LP. .. 1 02/01/2016. | CALLED @ 100.0000000...........ccvvrmrrernee | cerveremrermmrsnnnrsnns | eevereens 100,000 | .......... 100,000 99,911 22 05/01/2016.
842400 EV 1 |SOUTHERN CAL EDISON .. | 09/06/2016. | Suntrust Capital Markets..............ccccceoees | covvermrreirmmmirinniiins | cevieeees 126,476 | .......... 100,000 | ..........121,256 | ..ccccoveuueee 120,134 (471) 04/01/2035.
844741 AY 4 | SOUTHWEST AIRLINES CO. NOTES o 12/15/2016. [ MATURITY....oovvrireririneierineinnnsennninees | ceeensisrinsssseennninns | vernnees 100,000 | .coovouvee 100,000 99,654 346 12/15/2016.
871829 AJ 6 |SYSCO CORPORATION o |- [ 08/02/2016. | William BIAII.............cvvverrrerereieneiieniis | cevvieeeeiseeiisnniiins | ceveeees 119,153 | .......... 100,000 | .........113,109 | ..cccoouunnnce 113,097 (250) 09/21/2035.
891027 AN 4 | TORCHMARK CORP........cccoooommrrimmrrinrriienriiinns .. 106/15/2016. [ MATURITY ....oooriirriiniinniinrniinnniinens | cevvisnssinessinessines | eeveeees 100,000 | .......... 100,000 | ..........104,748 | .............. 100,266 (268) | ..veoovveerreees | evireneeren 100,000 | oo | i 06/15/2016.
911312 AJ 5 |UNITED PARCEL SERVICE .. [ 06/01/2016. | StEPNENS, INC....vvvvvvererrererirrrersrrirnnes | cevvessenessnssssnnssnes | eeveneees 138,000 | .......... 100,000 | .......... 134,594 ...133,763 (407) | oo | e 133,356 | 01/15/2038.
913017 BJ 7 |UNITED TECHNOLOGIES CORP... 1| 06/01/2016. | BOSC INC...ovvvvveveeeeerecrieeieeiiseissiesiins | cevveessiessessssssinnss | oevvienins 119,250 | .......... 100,000 | .......... 119,617 ...118,668 (270) | cvvooeeeeeerrinne | e 118,398 | s | e 05/01/2035.
91913y AM 2 |VALERO ENERGY CORP . 1 10/12/2016. | CALLED @ 103.6970000..........ccevvrererene | wrmrrrerrrimnirerisnneins | overneens 103,697 | coovvuven 100,000 | ......c..... 95,735 99,064 490 06/15/2017.
963320 AN 6 | WHIRLPOOL CORP! oo | 106/15/2016. [ MATURITY ....oovoiiiiiniienciiiecniineeiiiens | cevvieeseiseesisnnieens | cevieeees 100,000 | .......... 100,000 | ........c. 103,414 | .o 100,212 (212) . 06/15/2016.
90261X BY 7 |UBSAG STAMFORD CT MEDIUM TERM SR...... D[ 07/15/2016. [ MATURITY ...oocvvirrriririnnniinnniinnniiiens | cevvisessisessisnnsinns | eeveeees 100,000 | .......... 100,000 | ...cceeeen. 89,821 99,099 901 | s | e 100,000 | .cvvooeveerrriens | cerviiereiieneees 07/15/2016.
539473 AG 3 |LLOYDS TSB BANK PLC BANK GTD - 101/21/2016. |MATURITY......ooovviinniianniisnniisnniisnninns | o | conniens 100,000 | .......... 100,000 | ..ccooeec 100,453 ...100,005 (5) ....100,000 01/21/2016.
3899999. Total - Bonds - Industrial and MISCElIANEOUS..............uriuuriieieriiiiiiiiiiiii i | ceieaa 5,341,666 | ....... 4,980,000 | ....... 5,284,093 5,268,007 0 (8,172) 0 5,259,835 0 | 81,831 XXX
Bonds - Hybrid Securities
29364D 77 9 |ENTERGY ARKANSAS INC 1ST MTG BD............ .. | 09/15/2016. | CALLED @ 25.0000000............. 99,400 | ............ 99,400 | ........... 99,757 99,745 |....... (345) ((CZ) 1 U ISV 99,400 | ..o [ e | e 0 | 4,985 | 11/01/2040.
29364W 40 5 |ENTERGY LOUISANA 5.875%.......ccccmmrrervrrires .. | 09/16/2016. | CALLED @ 25.0000000............. 257,500 257,500 | .......... 258,246 | .............. 257,500 | oo | s 0 | e | i 257,500 | ..o | e | e 0. 11,388 | 06/15/2041.
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402479 74 5 | GULF POWER COMPANY........cccoomwiismmiinmiiinnnees .. | 05/18/2016. | CALLED @ 25.0000000 69,650 ....69,650 66,874 |....... 9 9 .2,768 2,768 | ......... 1,858 | 06/01/2051.
4899999. Total - BONAS = Hybrid SECUIHES..........ieuiei e et | oo 426,550 426,550 | ........424,834 | ............ 424119 | oo 0 (336) 0 (336) 0 0] 2,768 | ... 2,768 | ... 18,231 XXX
8399997. TOtal - BONAS = P 4. b itis sttt | e 8,558,582 | ....... 8,038,778 | .......8,438,867 | ......... 8,399,703 | oo [V I (15,179) | covvveevrrenns 0 [ (15,179) [ oo 0 [ o 8,384,524 | ...ccoounnnnnd 0 ... 174,058 | ... 174,058 | ... 335,381 XXX
8399998. Total - Bonds - Summary Item from Part 5.. 115,767 | .......... 100,000 | ... 104,545 | ..coooviviniciinicicni | e, (44) (44) i 11,266 | ......11,266 | ......... 3,893 XXX
8399999. Total - Bonds ,674,349 | ....... 8,138,778 | .......8,543,412 | .........8,399,703 | ........cc....... 0] e (15,223) | oo 0 [ (15,223) | oo 0].......8,489,025 | ... | oo 185,324 | .....185324 | ..... 339,273 XXX
Preferred Stocks - Industrial and Miscellaneous
G68603 12 8 |PARTNERRELTD .. | 05/04/2016. | EXChANGE..........coooreverririreriicciecnieeees | e 7,728.000 | .......... 200,715 0 XXX
40429C 60 7 |HSBC FIN CORP......evvrirrrrieisireieisseierenieins .. | 06/30/2016. 3,945.000 98,625 0 XXX
74460D 14 1 |PUBLIC STORAGE........cccccosmiiiiimiiiiiisiiccsniicnas .1 04/15/2016. | Called.........cooovviriiiriisricsenicecissriins | e 4,000.000 | .......... 100,000 0 XXX
8499999. Total - Preferred Stocks - Industrial and Miscellaneous. 399,340 0 0 0 XXX
8999997. Total - Preferred Stocks - Part 4 399,340 0 0 0 XXX
8999999. Total - Preferred Stocks 399,340 0 0 0 XXX
9899999. Total - Preferred and Common Stocks 399,340 0 0 0 1,724) XXX
9999999. Total - Bonds, Preferred and COMMON SOCKS..............iiviiiiiiiiiiiiiies i | ceniies 9,073,689 XXX ,800,767 | .ocoovvceeen0 | (15,223) | ..o 0 [ ((EY7L)] [— 0].....8890,089 |......0]|.. 183,600 ..183,600 XXX
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Bonds - Industrial and Miscellaneous
039483 BE 1 |ARCHERDANIELS........ccooovivviniinriiniins ‘ . | 02/17/2016 | Raymond James.........c.cccccviuiinninniis 08/02/2016 | Stifel Nicolaus...........coovveverrerisnerssicssiies | errrenenn 100,000 | covovvnnen 104,545 | ......... 115767 | ......... 104,501 (44) (G ) T [T 11,266 | .....11,266 | ...... 3,893 | ... 1,839
3899999. Total - Bonds - Industrial and Miscellaneous 104,545 ....104,501 0 (44) 0 (A4 0 | 0| 11,266 | ... 11,266 | ...... 3893 | ... 1,839
8399998. Total - Bonds.. ..104,545 104,501 0 (44) 0 (44)| .
9999999. Total - Bonds, Preferred and Common Stocks. 104,545 ....104,501 0 (44) 0 (44)
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Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

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

NONE
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SCHEDULE DA - PART 1

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

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
466360 86 8 | EAGLE CLASS-JPMORGAN US GOVT MMF......oocoosc [ |.. ] 12130/2016. | Raymond Jame [0 [ s 327,202 [ | s | o . 327,202 [ oot | s | | 0.009 [MON... [ oo 97 [,
8899999. Total - Exempt Money Market Mutual Funds as |dentified BY the SVO........iiiiiiii it ottt snsnssnsenes | anssessassanes 327,202 | oo (U I (] I 0 0 XXX .327,202 (L] 0| XXX XXX XXX [ s 97 [ 0
All Other Money Market Mutual Funds
999990 48 4 |REGIONS TRUST CASH SWEEP.....o.ooccsrismessmsnes [ |.. ] 02128/2014. | nital Data Setup [ e e e T I I I P e MON... [ s | s
8999999. Total - All Other Money Market Mutual Funds. s et s 0 [ I (] 0 0 XXX, 0 (O I 0] XXX XXX XXX | oo (O I 0
9199999. Total - ShOM=TEIMM INVESIMENES..............cvieriieiriei i febb e bbb | ereieereies 327,202 | ..coovvrrnn (O [ () 0 0 XXX......... .327,202 (] 0] XXX XXX | XXX | o T4 — 0
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Sch.DB -Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open Depositories
Huntington National Bank Columbus, OH 265,579 | XXX
Huntington National Bank MM Columbus, OH R 65,577 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 331,156 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 331,156 | XXX
0599999. Total Cash XXX XXX 0 0 331,156 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 636,188 |4. April 1,472,539 | 7. July. 470,685 |10. October. 703,456
2. February 1,455,255 | 5. May. 1,415,907 | 8. August 310,576 | 11. November. 449,724
3. March 1,336,623 | 6. June 426,968 |9. September. 694,330 | 12. December. 331,156

E26
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Sch. E - Pt. 2
NONE

Sch. E -Pt. 3
NONE

E27, E28
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