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Annual Statement for the year 2016 of the CZECH CATHOL'C UNlON

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. trEASUNY SECUMEES. .....vvveeveieiieieeiciseieie ettt sb s sens | ervesessessesaens 15,000 | .ovovrneen 0.1 | o 15,000 | .ovoveeieiieieieieiieeis | e 15,000 | .oovovrneen 0.1
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt ENCIES........vvurerrerrerreeirnernseseessesssessssesssses | sresssssssessssssssssssssenes | sonssessneens 0.0 [ oo | e | e (0] I 0.0
1.22 Issued by U.S. government Sponsored agenCi€s..........cvuerveieveirierienns | eoeiveissieseisesssenenss | cvveesssnnens 0.0 [ oo | e | e (01 IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES)......uvucveieriicii et ssesns | esesssessessessnssssenens | esiesissenns 0.0 [ cooieeerieneieies | e | e 0| e 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...............ovrvererees | ovvereerrerneenssnerniinnes | corveneeneens 0.0 [ oo | e | e (0] I 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations
1.43 Revenue and assessment obligations .
1.44 Industrial development and similar 0bliGations...............uveevnrerrinrnrirnins | onereirresnensseessienes | vrveeeeneens 0.0 [ oo e | e (01 IO 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA...........ccccoevevvveevevereveeenreesneees | ereerernenn 193,493 | 108 | 153,493 | e [ e, 153,493 | ............. 0.8
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoeveevvevveveceiee | covervrieneeeend1,804 | 0.2 | 81,804 | s | e 41,804 | ... 0.2
1.513 AL OB .....cveiiicrrreeerereeseenennnseeensssseeeniessnenensensnes | soesneneneen 194,382 | 08 | i 194,352 | s | e 154,352 | ............. 0.8
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........ccccooe | covvvnivncnns 169,162 | ............ 0.9 | v 169,162 | ..oveeecrecreinens | e, 169,162 | ............. 0.9
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in Line 1.5271.........ccoierinieeeseeieeieeenenns | coeveissesie s | cveisesnnens 0.0 [ oo | e | e (01 IO 0.0
1,523 Al ONE ..ottt ssesssnsssssensns | svsesssssessessnnssssnssans | svsessesennes 0.0 [ o e | s (01 I 0.0
2. Other debt and other fixed income securities (excluding short-term):

© o N o

2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDFI SECUMEIES).....vvvecveeirieicescee st
2.2 Unaffiliated non-U.S. securities (including Canada

23

Affiliated securities

Equity interests:

3.1
32

3.3

34

3.5

Investments in mutual funds

Preferred stocks:
3.21 Affiliated
3.22 Unaffiliated

Publicly traded equity securities (excluding preferred stocks):

3.31 Affiliated
3.32 Unaffiliated

Other equity securities:

3.41 Affiliated
3.42 Unaffiliated

Other equity interests including tangible personal property under lease:

3.51 Affiliated
3.52 Unaffiliated

Mortgage loans:

4.1
42
43
4.4
45
4.6

Construction and land development

Agricultural

Single family residential properties

Multifamily residential

COMMENCIAI I0BNS.........ocvecvreieeicieiectee et

Mezzanine real estat

Real estate investments:
Property occupied by company............cccco......

5.1
5.2

53

Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)
Property held for sale (including $......... 0 property acquired in

satisfaction Of debt).........cceiviirieieee
Contract loans
Derivatives

Receivables for securities

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

. Total invested assets

| properties.

e loans

............. 0.0
............. 0.3

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

............. 0.0
............. 0.0
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Annual Statement for the year 2016 of the CZECH CATHOL'C UNlON
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YBAN..........cc.iieiecieieere ettt ettt bbb s bbb bbb bbb bbbt sens 43,428
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........cccceiireieiieiieie ettt bbb aesaneas 3,807

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........c.ccuuiucieiriiieieiseee st saes 3,807

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13- ...ttt bbb
3.2 Totals, Part 3, COIUMN 11 ...ttt bbb 0

4. Total gain (10SS) 0n diSPOSalS, Part 3, COIUMN 18.........c.ciuiiieieeiesc ettt bbbt bbb sttt

5. Deduct amounts received on disposals, Part 3, COIUMN 15............cciiiicieieesses ettt b s bbbt

6. Total foreign exchange change in book/adjusted carrying value:

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

6.2 Totals, Part 3, COIUMN 13........iieieiiieriecseesisees sttt 0
7. Deduct current year's other-than-temporary impairment recognized:

T4 Totals, Part 1, COIUMN 12. ...ttt

7.2 Totals, Part 3, COIUMN 10........ireirireriereseesiseesssess et eess st ess st 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. ...ttt 1,738

8.2 Totals, Part 3, COIUMN O.......ovuiieieecceee ettt sttt sttt bbbttt n e 1,738
9. Book/adjusted carrying value at end of current period (LINES 14+2+3+4-516-7-8)..........ccccevererrreerireieiietsees e es sttt sttt sttt sse st 45,497
10.  Deduct total NONAAMItIE BMOUNES. ...ttt bbb
11.  Statement value at end of current period (LIN 9 MINUS LINE 10).......civeiiiiereieieiieee et tes et sss sttt sse s bbbt s st en s s bas s s s ssessnsntes 45,497

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDET 31 Of PHOT YEAN.........c. ittt ettt sb st s st
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)..........ocriiiurrneenee ittt

2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........c.ourririiriireieireece e seaes 0
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12. ...ttt bbb

3.2 Totals, Part 3, COIUMN 1. ...t bbb 0
4. ACCTUAL OF QISCOUNL........couoiieriitieciir e bbbt
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O.....couuiimiiiiiieriseciieesse s sttt

52 Totals, Part 3, COUMN B N ‘ NE ............................. 0
6. Total gain (loss) on disposals, Part 3, Column 18.........c..cccoovveerrrvrrverncec . N ' ....... IR vt
7. Deduct amounts received on disposals, Part 3, COIUMN 15............coiiiiiiieieicceis ettt s st s bbb bbbttt
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........c.covuriiiiicicieee st
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13.......ouiiiieeieiieisieseesiseess sttt

9.2 Totals, Part 3, COIUMN 13........ouiiiieireiiiemieeiseesisesss sttt 0
10. Deduct current year's other-than-temporary impairment recognized:

101 TOtalS, Part 1, COIUMN 1.ttt

10.2  Totals, Part 3, COIUMN 0.t ess sttt 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-849-10)........cccevvivrrrrieriererierisnsee e vessesessens 0
12, TOtal ValUBLION GIIOWANGCE..........oouiiiiiiiii bbb bbb
13, SUDLOLAl (LINE 11 PIUS LINE 12).....ceieericveeeieieieesite ettt e sa sttt e a e s s bbbt s b e s st R bbb s s e b e bt et R bbb st b bt s st en e sae st s e ens st 0
14, Deduct total NONAAMIEA GMOUNES.............erieuriercriririereise s eses s RS RE R
15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......ciireieieeieee ettt es et sttt s st s st et b s sas s st enessnaa 0
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12.
13.
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 O PHIOE YEAT..........c.ccuuiiiteieieiie ettt bbb bbbt s bbb bbb bbb a st se s

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........ccccueiiriiieieiireie ettt bbb a e

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........c.couueiicieiniiieieiseee st saes 0
Capitalized deferred interest and other:

3.1 TOtalS, Part 1, COIUMN 6.ttt

3.2 Totals, Part 3, COIUMN 2.ttt 0
ACCTUAN OF GISCOUNL........eooveveieritieiseses s8££ R

Unrealized valuation increase (decrease):

5.4 Totals, Part 1, COIUMN 13t NNE ............................

5.2 Totals, Part 3, ColUMN 9......coovererrrcrcrnereeerrerennenrsereeeeeeeenen o) a1 i, 0
Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........vuiieiiiicteieeeteee ettt ettt bbb a ettt s bbb sttt s b st ee s st et n b s st n s et s s s enaensntas

Deduct amounts received on disposals, Part 3, COIUMN 16..........cc.ciiueiririsiiiee st sttt st b st b s bbbt ent s

Deduct amortization of Premium aNd AEPIECIAtON. ..........c.cvrvevreesce ettt ettt bbbttt s b e b st e bbb s sttt s b et s nsesans et

Total foreign exchange change in book/adjusted carrying value:

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

9.2 Totals, Part 3, COIUMN 4.ttt 0
Deduct current year's other-than-temporary impairment recognized:

10,1 Totals, Part 1, COIUMN 15........ouiiicieiciecse ettt bbbt ettt st a e s s st st

10.2 Totals, Part 3, COIUMN 11.......oiiiieiiiresiseei st 0
Book/adjusted carrying value at end of current period (Lines 142+3+4+5+8-7-8+9-10)........cccvrrrrrrrmrnrirrininsisessissssses st ssssssssssssessessssssessessanens 0
Deduct total NONAAMIEA BMOUNES. ...ttt bbbt

Statement value at end of current period (LiNE 11 MINUS LINE 12).......vuriureririnririsiesissiesesesssssessssssssssessssssessesssssssssessesssssessessassssssessssssssessessssssessessassssssessanssnssns 0

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 O PHIOE YEAT..........cuiuriueereieieeiereie ettt s £ f bbbt bbbt en 16,666,417
Cost of bonds and stocks acquUIred, Part 3, COIUMN 7............c.iiueiiicieieie sttt bbbt sttt bbb st s bbb aen 1,838,524
ACCTUAL OF QISCOUNL. ...ttt ettt sttt b b s e s s 44 s bbb s bbb s s s s b b s bbb s st s st b s bbb bbb bbbttt 7,267
Unrealized valuation increase (decrease):
41 P, COIUMN 12, R 9)
4.2 Part2, SECton 1, COIUMN T5.......ouiiirrere et bbbt
4.3 Part2, SEction 2, COIUMN T3.......iiree bbbt 3,177
44 Pt 4, COIMN Tttt 1,092 4,260
Total gain (10ss) 0N diSp0SalS, Part 4, COIUMN 19.........c.iiiieeiieie ettt s s bbb e bbb bbbttt (782)
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7.............ciiicieieiieieiseie sttt bbbttt st 676,942
Deduct amMOrtiZation Of PIEMIUM........c.cc.eieicieieetcie ettt sttt bbb bbb s st s s b b s s b b st s b s bbb s bbbt en bbbt n bt 29,648
Total foreign exchange change in book/adjusted carrying value:

8.1 Pt 1, COIUMN 15.....coouiiireieerisesee st

8.2 Part2, SECON 1, COIMN 19....... ittt

8.3 Part 2, SECON 2, COIUMN 16........couureiiririiiierieeietiieesse st

8.4 Part4, COIUMN 15......couuiiieiiuriseesisee ittt 0
Deduct current year's other-than-temporary impairment recognized:
0.1 P T, COIUMN T4ttt
9.2 Part2, SECHON 1, COUMN 17 ...t esss s bbb
9.3 Part2, SECHON 2, COIUMN T4........oiririiiieiieeeieerieseeesi st resi st
94 Part4, COIUMN 13RS 0
Book/adjusted carrying value at end of current period (LINES 142+3+4+5-6-T+8-9).......c.cccuverierriinriiiieiesss sttt 17,809,097
Deduct total NONAAMIE @MOUNES.............cvrrreerriirrerieeisesee s es st s RS S R E e

Statement value at end of current period (LiNe 10 MINUS LINE 11).......ciiuiiieieiiseet sttt ettt b s bbbt sa ettt s st enes 17,809,097
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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. United States........covveeevervinece | covrreerireriiecrineninns KR I I 573,081 | oo TT4,233 | oo 690,863
Governments (Including all obligations 2. CANAUA. ... ettt esesiess | e tsstes s ssisneens | cresesissessese st sesessentens | sessesesna e s et es et enans
guaranteed by governments) 3. Other COUNMMES.....cvcviieireriens | eerieiiiieiiesissssississsissiesesiess | eisssessssssessesssssssessessssssssssens | srossesisssssessessesssssssessessssansess | seossessessssssessessssansessassssansns
4. TOtalS.. o | e 533,811 | oo 573,081 | oo 774,233 | oo 690,863
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... cvoieeieiiisiisriersissinsens | eriisessrensnsessssnssnssessesnsssiens | ersssenssessssnsessssssssssenssessssnsens | sosssesssssssessesseessesnsensessssansans | sessrenseenesnsensesssesnesssnsesnens
U.S. Palitical Subdivisions of States, Territories
and Po ions (Direct and guaranteed) 6. TOtAIS. ... cvoveeieiiisiesrerisissisnens | nrieissrensnsese s sessesnesniees | ersnsenssessesnsesssessesnsenssessssnsens | crsssesssrsneensensensesnsensessnesneens | sesnsenssenesnsenes s snsnsesnsans
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions T TOIS. oo | e | cosenssens s ens s ensssneas
Industrial and Miscellaneous, SVO Identified 8. United States 16,875,639 17,124,697
Funds and Hybrid Securities (unaffiliated) 9. Canada
10. Other COUNtres. .......covviniiies [ | e | oo
11. Totals......cco.e... 16,875,639 17,124,697
Parent, Subsidiaries and Affiliates 12, TOtaIS. ..cveeereeriescirnereisnii | cersenesnnessesesnssesesssnreenees | ossnesssssssssssssssssssnesssesssssnens | o
13. Total BondsS.....coussusrussrssssnens | coorrriensciieenans 17,409,450 | oo 17,697,778
PREFERRED STOCKS 14. United States..........ocuuvevvreeens | covvrrerneeiseerireniinenns 50,000 | oo 46,830
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA........cveieeiiecicieeiei [ et eisens | coretesess s rntens | sreesesaes et s
16. Other COUMHIES.....ucuvrrrerreunns [ cernnmresreesranssersssnrsssesssnens | conneessesssesssnensssssssssnsssssssne | sesssesssssssssssssnsssssssnsssssscees
17, TOtalS. .. ccvevrecciserissieiscin | v 50,000 | oo 46,830 | ..o 50,000
Parent, Subsidiaries and Affiliates 18, TOtIS....cveereresreieriescressiries [ cornrresseessnnssnsesnrs s | connnesssssens s ssnessnssne | sessssssssssssssnss s ssssesees
19. Total Preferred Stocks......... | .cocooeveevcirercnanns 50,000 | oovveirireiiieiiean 46,830 | oo, 50,000
COMMON STOCKS 20. United States.......ccovvvvevnernns | covreeeeineireeirneinees 349,647 | oo 349,647 | oo 395,136
Industrial and Miscellaneous (Unaffiliated) 271, CANAGA. ...t | e | sereeiese et bnts | sesesaest ettt
22, Other COUMTIES.........ivuiirineres | cornimininisssisirissnsssnessnessiisies | cosessesssessssss et sesssesssesssens | nessssssessssssssssssesssesssenssensace
23, TOtAlS....vocvevireciiseriseressnnes | v 349,647 | ..o 349,647 | ..o 395,136
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cocveiiieiiiieieiiccieiiieiens | ereiiiesisessssssressssesessssesensns | snsesssssessssesesssssessnsesessnseses | stessnsesessnsesasnsesessnsesassnsesanas
25. Total Common Stocks......... | cccccovvvvvcvnnnnn, 349,647 | ooovvvrii 349,647 | oo 395,136
26. Total StOCKS....vuurerimsmssursnns | o 399,647 | o 396,477 | oo 445,136
27. Total Bonds and Stocks...... | ....cccccuuvvenenen. 17,809,097 | oo 18,094,255 | ...oovvrveriins 18,238,478
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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)

1.1

1.2
13
1.4
15
1.6
1.7

U.S. Governments

......................... 3.1
......................... 0.0
......................... 0.0

......................... 4.2
......................... 0.0
......................... 0.0

2.1

2.2
2.3
24
25
2.6
2.7

3.1

3.2
3.3
3.4
35
3.6
37

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

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

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

Industrial and Miscellaneous (unaffiliated)
....55,276 1,085,892
...1,867,664 |..

356,199

1,463,283
...3,461,498 | ..

90IS
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SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)
10. Total Bonds Current Year
101 NAIC Toiiiccneneneneneneneneeseseesensensensensesenenss | (@i 55,276 | i 433,490 | 1,095,975 | ...ovvvrenn. 3,375,778 | .o 1,568,777 | oo (U I 6,529,296
............... 1,867,664 |..............2,645,804 |..............3,461,498 | .....cc.ccoooniincinnl0 | eeee...8,409,608
....682,089 ...358,284
................. 124,743 544,754
................... 48,558 | ...................56,260

10.6 NAIC6 699 .10,700 | ...
10.7 TotalS.....ccveveerereiirnas ..992,789 7,315,385 |...
10.8 Line 10.7a5@ % Of COl. 7.....ocoovveereciceriiceeiicesiseseiieieienns | ceinrvnisieisieiennnnnd0.6 | oo A (| 1 [ 42.0
1. Total Bonds Prior Year
................... 13,185 | .................239,806 | .................826,107 3,282,544 |...............1,565,690 reeriennnnnnD,927,332 rereeenennnnD,927,332
11.2 NAIC 2 25,000 | .................407,883 |..... ..1,587,529 |.. 2,675,525 |... 3,537,410 |.... 8,233,347 ..8,233,347 |..
272,817 |.. .1,055,633 ...409,663 | .... 1,811,932
............................... . .....30,032
............................................ 132,468
................................................................................. 16,433 v 17,494
11.7 Totals............. 752,601 |..... ..2,686,453 |.. 7,146,170 |... 5,529,196 |.... ..16,152,605
11.8 Line 11.7 as a % of Col. 9. AT ..16.6 A2 |, 34.2
12. Total Publicly Traded Bonds
................. 433,490 |..............1,095,975 | ... 3,375,778 | oo 1,568,777 | e [ eveiee000006,529,296 | o375 [ 105,927,332 | 36,7 en..6,529,296
................. 409,642 |...............1,867,664 |..............2,645,804 |...............3,461,498 ceverrerennnn8,409,608 | v 883 8,233,347 | 510 | enl....8,409,608
.356,199 | . ....682,089 | .. ...358,284 | .... ..1,495,382 1,811,932 . 1,495,382 |..
................. 124,743 | ..............544 754 | ..................27,413 ceveerereerennnn (17,062 30,032 rveeeennennen 117,062
................. 132,468 reereneennn. 186,703
................... 17,494
12,7 TOAIS. ..ottt sessenens | cveneesinseneenes 110,280 | .ovveeenea 992,789
12.8 Line 12.7 as a % of Col. 7..... ..0.6 .57

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

Total Privately Placed Bonds

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

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

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

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

Includes $
Includes $

0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
0 current year, §$.......... 0 prior year of bonds with Z designations and $

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 $

..0;

NAIC

28

0; NAIC3S§.... 0;

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

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

NAIC 6 $

.......... 0.

0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the



Annual Statement for the year 2016 of the CZECH CATHOLIC UNION
SCHEDULE D - PART 1A - SECTION 2

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

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

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

.15,000

All Other Governments
2.1 Issuer Obligations
2.2 Residential Mortgage-Backed Securities...
2.3 Commercial Mortgage-Backed Securities
2.4 Other Loan-Backed and Structured Securities
25

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

80IS

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

4.1 Issuer Obligations

4.2 Residential Mortgage-Backed Securities

4.3 Commercial Mortgage-Backed Securities

4.4 Other Loan-Backed and Structured Securities..

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 ISSUET OblIGAtIONS.......c.cvurveeeiiieieiiicietee s
5.2 Residential Mortgage-Backed Securities
5.3 Commercial Mortgage-Backed Securities
5.4 Other Loan-Backed and Structured Securities

Industrial and Miscellaneous (unaffiliated)
6.1 ISSUEr OBlGAtioNs..........cvuverureiieiiniirieee s
Residential Mortgage-Backed Securities

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities...
8.3 Commercial Mortgage-Backed Securities
8.4 Other Loan-Backed and Structured Securities
8.5 Totals
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Annual Statement for the year 2016 of the CZEC H CATH 0 LIC U N IO N

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

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

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

9.
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
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified FUNAS.........ccccerieiriicieiieeie e
Totals

Line 10.6 asa % of Col. 7.........

................. 992,789
........................ 5.7

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 SECUNtIES.........cvvverrrrirrereerrinreeisniens
Other Loan-Backed and Structured Securities
SVO Identified Funds

TOtAIS. ...cvvice et
Ling 11.6 @52 % Of COL 9....cvvviveiiicetce s

.............. 6,612,157
................. 534,013

.............. 5,416,435
................. 112,761

............ 15,493,782
................. 658,823

.................. 38,185
........................ 0.2

................. 752,601
........................ 4.7

121
12.2
12.3
124
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 asa % Of COL. 7....covvvreveirieeeicerieeine
Line 12.6 as a % of Line 10.6, Col. 7, Section 10

110,280

XXX.

.............. 6,897,183

XXX...

418,202 | ...

................. 110,280
........................ 0.6
........................ 0.6

131
13.2
133
13.4
135
13.6
13.7
13.8

Total Privately Placed Bonds

Issuer Obligations

Residential Mortgage-Backed Securities
Commercial Mortgage-Backed SECUNtIES.........ccovveurivriveireirririecienins
Other Loan-Backed and Structured Securities
SVO Identified Funds

TOtAIS....cvvisceictee e
Line 13.6 as@ % 0f Col. 7....covvvvrerrrercerceceines
Line 13.6 as a % of Line 10.6, Col. 7, Section 10
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Sch. DA - Verification
NONE

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

Si10, SI11, SI12, SI13, SI14, SI15



Annual Statement for the year 2016 of the CZEC H CATH O LIC U N IO N

SCHEDULE A - PART 1
NED December 31 of Current Year

Showing all Real Estate OW
6 7

103

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current Year's
Book/Adjusted Other-Than- Gross Income
Carrying Value Temporary Current Year's Total Change in Total Foreign Earned Less Taxes, Repairs,
Date Date of Last Amount of Less Fair Value Less Current Year Impairment Change in B./A.C.V. Exchange Change Interest on and Expenses
Description of Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) inB./A.C.V Encumbrances Incurred

Properties Occupied by the Reporting Entity - Administrative
5349 DOLLOFF RD. -BUILDING........vvurririiiviniienierissessssessiessesesssesssssesssienens. | coeesienns CLEVELAND.......cccovvvunne OH..... 01/01/1987. | 09/01/2001. .43,399 37,129 14,110 1,358 [ oo [ e | e (1,358) | coooverreriirrienirenes 3,300 11,446
5349 DOLLOFF RD - PARKING LOT........... .. | CLEVELAND ..|OH..... 01/01/1987.| 09/01/2001. | ..cooovvvrrrnncns 5,000 | oveoereereirerieninns | s 5,000 3,080 0
5349 DOLLOFF RD - FENCING AND RESURFACE OF PARKING LOT . | CLEVELAND .|OH..... 06/27/2016. | 06/27/2016. | ........coevevnve. 3,807 [ o | s 3,367 1,680 380
0299999. Properties Occupied by the Reporting Entity - Administrative............ccocovoorrisiiins v 52,206 | .0 [ 45,496 18,870 1,738 | e i e (1,738) [ 0 3,300 11,446
0399999. Total - Properties Occupied by the Reporting Entity.. 252,206 | .o 18,870 1,738 | o0 [0 | (1,738) | s 0 3,300 11,446
0699999. Totals 52,206 | ..ovrvreirernn, 18,870 1,738 | o0 [0 | i (1,738) | e 0 3,300 11,446
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Annual Statement for the year 2016 of the CZEC H CATH O LIC U N IO N

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED and Additions Made During the Year
1 Location 4 5 7 8 9
2
Date Amount of Book/Adjusted Carrying Additional Investment Made
Description of Property City Acquired Name of Vendor Encumbrances Value Less Encumbrances After Acquisition

Acquired by Purchase
OFFICE PARKING LOT RESURFACE AND FENCING | 06/27/2016. | PAUL'S RENOVATION & REPAIRS INC.......viiiiiiiiisisisiieisnisnssisissns s senssnssseenssnsssssnsssnsssssnsses | onesnnsensnsssnssssensonssgy 01| eerssmsssssssssmssensesssnesansnsenes 3,807
0199999. Total - Acquired by Purchase 3,807 0
0399999, TOtAlS...........ovrreiiiiiicisicees s 3,807 0
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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

EO03, E04, EO05, E06, E07, E08, E09
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Annual Statement for the year 2016 of the CZEC H CATH O LIC U N IO N

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

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912810 DE 5 [ UNITED STATES TREASURY BONDS | ....... | . | ............ | ........... 1 I 15,000 [AV...coooo | s 15,000 | oo 15,000 15,000 | 11.125 . | 10/01/2001. | 10/01/2031.
0199999. U.S. Government - Issuer Obligations. .........ccreeeseresmessenssnesssessenssssenas 15,000 XXX | 15,000 | o 15,000 15,000 0 0 0 XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
31359F QL 5 |FANNIE MAE REMIC TRUST O I 6.500 01/01/1998. | 12/01/2023.
3133T4 GB 6 |FEDERAL HOME LOAN MORTGAG e 7.000 01/01/1998. | 03/01/2024.
31395X EJ 0 |FEDERAL HOME LOAN MORTGAGE . 5.500 10/28/2005. | 05/15/2033.
31392X WV 6 |FEDERAL HOME LOAN MORTGAGE........... B 5.500 03/21/20086. | 11/15/2022.
31395L 4D 0 | FEDERAL HOME LOAN MORTGAGE I 5.000 01/21/2009. | 01/15/2035.
31358Q BR 5 | FEDERAL NATIONAL MORTGAGE ASSN O I 7.000 01/01/1995. | 09/01/2022.
313580 MV 5 | FEDERAL NATIONAL MORTGAGE ASSN... IV I 7.250 01/01/1996. | 04/25/2023.
31358R  BM 4 | FEDERAL NATIONAL MORTGAGE ASSN... O I 7.500 01/01/1992. | 10/01/2022.
313580 MV 5 | FEDERAL NATIONAL MORTGAGE ASSN N 7.250 01/01/1997. | 04/25/2023.
313921 Y8 5 |FEDERAL NATIONAL MORTGAGE ASSN... . B 6.000 01/01/2001. | 11/01/2031.
31394C K6 8 | FEDERAL NATIONAL MORTGAGE ASSN... [ ..3,865 |AV... ..912 5.500 03/30/2005. | 12/25/2034.
31393X  RL 3 |FEDERAL NATIONAL MORTGAGE ASSN........ccoommrvirmrrirnriessiseneinnsinnees | ceveven | o [ eeveeennins | cvvneenens L [P 25,000 [AV..oovircrns | v 23,775 IV I 5.500 02/01/2007. | 04/25/2034.
36205) ZD 0 | GNMA PASS THRU POOL. 591 O I 7.500 01/01/1994. | 06/01/2024.
36206C SB 6 | GNMA PASS THRU POOL. 561 N 7.000 01/01/1995. | 06/01/2025.
362187 BU 1 |GNMA PASS THRU POOL 9.000 01/01/1990. | 02/01/2020.
36224Y QE 2 |GNMA PASS THRU POOL. O I 7.500 01/01/1994. | 03/01/2023.
362258 PP 7 | GNMA PASS THRU POOL. B 6.000 02/20/2003. | 09/15/2031.
36202X DA 2 | GNMA PASS THRU POOL. 5.500 10/22/2003. | 05/15/2033.
36202D 3G 4 |GNMA PASS THRU POOL. ..|......5.000 01/28/2004. | 01/20/2034.
36202D CC 3 |GNMAPASS THRU POOL. O I 6.500 09/28/2004. | 08/20/2029.
36202E BU 2 |GNMA PASS THRU POOL. B 5.000 01/31/2005. | 12/20/2034.
36202E EH 8 | GNMA PASS THRU POOL. 5.500 07/29/2005. | 07/20/2035.
36290R 5P 4 |GNMA PASS THRU POOL. B 5.000 09/30/2005. | 10/15/2033.
38374K LR 2 | GOVERNMENT NATIONAL MORTGAGE ASSN.........coomrvemmmriimmmrrinenrineneinnnes | ceveee | o [evvrnneiins | evvvnnnen | 25,000 | AV | e, 16,086 | oo 23,097 14,598 5.000 01/28/2005. | 10/20/2034.
38374K NP 4 | GOVERNMENT NATIONAL MORTGAGE ASSN 12,613 17,277 wr | .....5.000 05/27/2005. | 07/20/2034.
38374L  HA 2 | GOVERNMENT NATIONAL MORTGAGE ASSN.......c.covvemmereerrrinnernerinnenenes [ eovneen | oo | vvrrinerine | everineeens v 35,000 |AVeciiiiii | v 20,111 | i 29,726 18,477 B 5.000 10/03/2005. | 06/20/2035.
38375 HQ 1 |GOVERNMENT NATIONAL MORTGAGE ASSN........cooonverirrrimmnrinnnrinnnninnns | ovvene | or | vevvvreenns [evrineennT | i 25,000 [AVeiiiiiins | i 19,962 | e 25,000 18,130 5.500 04/20/2007. | 02/20/2037.
38375Q EY 1 |GOVERNMENT NATIONAL MORTGAGE ASSN 38,064 22,260 5.500 04/29/2008. | 04/20/2038.
38374X  SX 4 | GOVERNMENT NATIONAL MORTGAGE ASSN........oommrvemmrimmmrrinerrinsnrinnnns | ceveeen | o [evvirennins e | 50,000 | AV [ e 27,224 | 45,821 25,892 o 4.000 04/30/2009. | 04/20/2039.
38379W  TT 9 | GOVERNMENT NATIONAL MORTGAGE ASSN........ooeveirenrrinrrnerirereneninsnins | cevvee | oo | veviverrnne [evvnreen] [ iiriiiiennn25,000 [AVeiicins | v 12,368 | oo 25,000 13,352 O I 3.000 04/07/2016. | 04/20/2046.
38374B  DJ 9 |MULTICLASS CMO.......ccomirririrereseinenieniseessenssssssssssssssessssssssssessssssnsess | onneens | oo | eevvnennnee [ evovneevend [ v 50,0000 [ AVeiiiiiins | v 19,021 | 22,742 17,457 B 5.000 09/09/2003. | 07/20/2033.
38374B 6B 4 [ MULTICLASS CMO.......cciirviiiiiicineieiennsiessssssisesssssssssnssessssssssessssssssenses | eonenne | oo [onnrneinens | ovevenne | vviverinninnnnnn0,000 | AV | v 19,653 | i 26,542 17,975 5.500 10/30/2003. | 09/20/2033.
38374F  CU 6 |MULTICLASS CMO.......ccomrriririrernciinerienisnessesesssssssessesssssssssssssssssssenens | nevene | oo | wevvnerinens [ evvnerine T | s 3,383 [ AVeiiciins [ v 3,861 [ e 3,383 | oo 3,383 5.500 01/27/2004. | 02/16/2034.
38374K  TX 1 [MULTICLASS CMO.......omsivimnrrinrieirriinneiisseisnsessssssssssssssssssssssssssssssssens | oeeenen | o [evvorennens | e | i 20,0000 | AV [ e 21,022 | 20,000 20,000 B 5.000 02/28/2005. | 02/20/2035.
38374K B8 5 |MULTICLASS CMO.......coomiviirirreeerinirnenieriseesensssniensenssssssssssssssnensensnnens | onneees | oo | vevorerennee [ evovneeven [ rvviriinrnnnnn38,0000 [AVeiiicins | v, 19,832 | o, 28,647 18,267 5.500 03/29/2005. | 02/20/2032.
38374L  J4 4 |MULTICLASS CMO......csiirrimrieireriseinerissinensensseessnsssssssssessssssssssssssssnnss | vennen | oo | seevenninne | snvvvnenened [ cvvvnrirnennnned 16,176 [ AVeiiiiiins | v 1,159 | s 16,176 | ovvecverirens 1,159 O I 5.500 08/30/2005. | 11/02/2032.
38374L  5Q 0 |MULTICLASS CMO.......oviimrinrieriieirniinsisesisesisnssssssssssessssssssssssssssssssssssnnss | eovnees | oo | convivensins | vonvivenens [ evvnniinnninnnnd0,0000 |AVeciiiiei | v 44,406 | oo 40,000 40,000 N I 5.000 09/30/2005. | 09/16/2035.
38374L  5Q 0 |MULTICLASS CMO......covrimrierierieerernsessneesenssseessensssssssssessssssssssssssssssssnens | wonneen | oo | coneronenne | ovevonenensd | vvvirrinnennnn 0,000 | AVeciiiiiici | v 44,4068 | oo 40,000 40,000 O I 5.000 10/02/2005. | 09/16/2035.
38374M  WZ 8 | MULTICLASS CMO......coouviriniiriiininrinsiiississiiesississsissssssssessssssssssenssennss | wovenes | on | convenniens | eoneennensd | 28,0000 | AVeiiciiies | v 9,483 | e, 24133 | . 9,326 B 5.500 03/20/2006. | 08/20/2035.
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
880591 30 0 | TENNESSEE VALLEY POWER AUTHORITY.......coooomrrimmrierinnenineenneinsensnens [ eovneen | oo | enerrnnnns | eerinenens T | eviiniinnenn80,000 |AVeciiiiici | v 79,232 | e 80,000 80,000 B 6.750 |...... 6.750 06/02/1998. | 06/01/2028.
880591 DV 1 |TENNESSEE VALLEY POWER AUTHORITY.......cccccommvmmrrmerieneremennnnnneninens [eoveees | oo | evrriverine | everivenens [ e 88,197 JAVeiciii | cvviviieenn.58,240 | oo 50,000 48,493 56 B 4.700 |...... 4.965 09/14/2009. | 07/15/2033.
880591 DZ 2 | TENNESSEE VALLEY POWER AUTHORITY.....coiiienirisninssissrssnsssesssnsssessens | s . rierinnins | enrinriiennnnnn31,078 | 25,000 25,859 (12) e 5.375 |...... 5.150 12/03/2009. | 04/01/2056.
0299999. U.S. Government - Residential Mortgage-Backed SECUMIES. .......ou e essssssssssnsssssnssssssssnssnns | eonsssseessnes 759,233 XXX | s 558,081 | .o 675,863 518,811 0 44 0 0 XXX XXX XXX XXX
U.S. Government - Commercial Mortgage-Backed Securities
0399999. U.S. Government - Commercial Mortgage-Backed Securities...... 0 XXX (I (I 0 0 0 0 0 XXX XXX XXX | e (L] I 0 XXX XXX
U.S. Government - Other Loan-Backed and Structured Securities
0499999. U.S. Government - Other Loan-Backed and Structured SECUMHES. ... 0 XXX (L] R 0 [ 0 0 0 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. GOVErNMENL......vvviiririirieiissiisnsnisisanines 774,233 XXX ] s 573,081 | oo 690,863 533,811 0 44 0 0 XXX XXX XXX XXX XXX
All Other Gover ts - Issuer Oblig.
0699999. All Other Governments - Issuer Obligation XXX (L] 0 0 0 0 0 XXX XXX XXX XXX XXX
All Other Gover ts - Residential Mortgage-Backed Securities
0799999. All Other Governments - Residential Mortgage-Backed Securities.......... XXX (I 0 0 0 0 0 XXX XXX XXX XXX XXX
All Other Gover ts - Commercial Mortgage-Backed Securities
0899999. All Other Gov't - Commercial Mortgage-Backed Securities XXX (I 0 0 0 0 0 XXX XXX XXX XXX XXX
All Other Governments - Other Loan-Backed and Structured Securities
0999999. All Other Governments - Other Loan-Backed and Structured Securities XXX ([ R 0 0 0 0 0 XXX XXX XXX XXX XXX
1099999. Total - All Other Governments............ccc...... XXX {01 [ {1 [ 0 0 0 0 0 XXX XXX PSS {1 [ 0 XXX XXX
U.S. States, Territories & Pc (Direct and Guaranteed) - Issuer Obligati
1199999. U.S. States, Territories & Possessions - Issuer Obligations. XXX (O {0 0 0 0 0 0 XXX XXX XXX | e (L] I 0 XXX XXX
U.S. States, Territories & Pc (Direct and Guaranteed) - Residential Mortgage-Backed Securities
1299999. U.S. States, Territories - Residential Mortgage-Backed Securities.......... 0 XXX {0 P {0 P 0 0 0 0 0 XXX XXX DS I (| I 0 XXX XXX
U.S. States, Territories & P: (Direct and Guaranteed) - Commercial Mortgage-Backed Securities
1399999. U.S. States, Territories - Commercial Mortgage-Backed Securities ettt | s 0 XXX (] R (L 0 0 0 0 0 XXX XXX XXX | o (O P 0 XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Other Loan-Backed and Structured Securities
1499999. U.S. States, Territories - Other Loan-Backed and Structured Securities 0 XXX 0 0 0 0 0 XXX XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUaranteed)...........cewrererurrrerersreinisssi s snesneenaes 0 XXX 0 0 0 0 0 XXX XXX XXX XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obllgatlons
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: 0 XXX 0 0 0 0 0 XXX XXX XXX XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Residential Mortgage-Backed Securities
1999999. U.S. Political Subdivisions - Residential Mortgage-Backed Securities. XXX 0 0 0 0 0 XXX XXX XXX XXX XXX
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SCHEDULE D - PART 1

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

¢ol3a

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
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U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Comm|erciaI|M(|>rtgage-B|ac' d Securities
2099999. U.S. Political Subdivisions - Commercial Mortgage-Backed Securitie: .. .. . . 0 XXX (P 0 0 0 0 0 XXX XXX XXX ] a0 | i 0 XXX XXX
U.S. Political Subdiv‘isions of States, Territories & P: ions (Direct and Guaranteed) - Other |Loan-|Ba<|:ked and |Structur(-zd Securities
2199999. U.S. Political Subdivisions - Other Loan-Backed and Structured Securities . s 0 XXX (] R 0. 0 0 0 0 XXX XXX XXX | ... w0 | s 0 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession s . 0 XXX (L R 0 [ 0 0 0 0 0 XXX XXX XXX | i 0 | i 0 XXX XXX
U.S. Special R ‘ & Special A 1t Obligations and all Non-Guaranteed Obligations of| Ag | i | and Aut|horities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
2699999. U.S. Special Revenue - Residential Mortgage-Backed SECUMLIES. .........ov e seseesessnsensrssesnnenes | sesseesssssnsesseesssnneas 0 XXX (O (I 0 0 0 0 0 XXX XXX XXX | e (| I 0 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of| Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities.............cccocovueee SRS OSSOSO [SSTOTRRRR 0 XXX {0 P {0 0 0 0 0 0 XXX XXX XXX | e { ] I 0 XXX XXX
U.S. Special R ‘ & Special A ment Obligations and all Non-Guaranteed Obligations of| Agen|cie|s and Aut|horities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities..........cccoviennn. s 0 XXX (] R 0 [ 0 0 0 0 0 XXX XXX XXX | i (] P 0 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations.......... .. .. 0 XXX (I (I 0 0 0 0 0 XXX XXX XXX | e (L] I 0 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
007634  AA 6 | AEGON NV BONDS.........cooirimiriiierieienisesissisessissssessesesssssssesessessseness. | soenes e | e TFE | i 48,008 |...116.459 | .....ccooorrrrunns 55,510 | ...... 50,000 | .. 49,258 175 B 5.750 04/30/2008. | 12/15/2020.
008117 AG 8 | AETNA, INC....covouiiieiciieeieiseesssisssie st ssesssenss. | seneees U (RPN I TFE | oo 35,224 |..123.551 | oo 36,653 | ...... 31,000 | .. 33,002 (234) B 7.250 05/22/2003. | 08/15/2023.
002824 BB 5 |ABBOTT LABORATORIES........ccocotimiiirieiiierinsieeesissiesissessssssesssssssensssines | sevenes e | e 1FE 25,030 25,000 | .. 25,027 . (3) . 2.950 03/01/2016. | 03/15/2025.
00287Y AR O [ABBVIEINC.....cccoomurirarirrnnne 50,000 | .. 50,693 (25) B 4.500 03/01/2016. | 05/14/2035.
010392 EC 8 |ALABAMA POWER CO ...114.750 25,000 | .. 25,000 B 5.700 04/14/2004. | 02/15/2033.
013817 AJ 0 |ALCOA INC.....oiiiriiirinsirerssissienissisessssessssssiesssssssssesssssssssssssesssnssessessnnsnns | seenns | oo | eevsrnerins | oo 3FE | civiiviiinnnn 53,516 [ oo 98.077 50,000 | .. 52,770 (201) . 5.900 10/19/2012. | 01/01/2027.
013817 A 0 |ALCOA INC....ovourvrcrierieceeissrieniesiseesssssssssessesssssssssssssssssssessssssssenssnsens | sonsees | oo | cossvvnenne | vereneFE [ v 49,712 | 98.077 50,000 | .. 49,756 16 . 5.900 10/08/2013. | 02/01/2027.
020002 AQ 4 |ALLSTATE CORP . N ...107.426 40,000 | .. 38,868 46 . 5.350 11/28/2003. | 06/01/2033.
02006D CG 4 |ALLYFINLINC....cccooorvvirrirnnene I [ . ...100.639 50,000 | .. 50,000 e 4.600 09/27/2013. | 09/15/2018.
022098 AH 6 [ALTRIA GROUP INC ...156.022 50,000 | .. 76,696 (569) .|...10.200 10/04/2013. | 02/06/2039.
023135  AJ 5 |AMAZON COM INC......ovviririrriiriiierieninesienississesiessisesiensssssssssssssnsssenes | eovnees | oo | connvenenne | verenn2FE [ v 47,610 | 96.750 50,000 | .. 48,285 275 . 2.500 11/04/2014. | 11/29/2022.
025816  BK 4 | AMERICAN EXPRESS CO.....cconvvrrererinirnerreniseenseessssssssensssessesssnssssssnens | eonseen | oo | conevvnenne | eerend IFE | it 24,995 | .o 97.870 25,000 | .. 24,995 0 i 3.625 08/18/2015. | 12/05/2024.
02765U DC 5 | AMERICAN MUNICIPAL POWER.. ...109.828 10,000 | .. 11,424 (62) I 6.424 02/05/2013. | 02/15/2032.
031162 BK 5 |AMGEN INC ...103.503 50,000 | .. 51,556 (32) o 5.150 11/05/2013. | 11/15/2041.
031162 BY 5 |AMGEN INC . 50,000 | .. 50,169 (18) e 3.125 03/01/2016. | 05/01/2025.
032511 AN 7 | ANADARKO PETROLEUM CORP 114,674 22,000 | .. 24,896 (163) e 7.200 08/05/2013. | 03/15/2029.
035242 AA 4 | ANHEUSER BUSCH INBEV. I ...24,051 |..... 95.970 25,000 | .. 24,291 98 B 2.625 02/13/2014. | 01/17/2023.
037411 BC 8 |APACHE CORP........oviiitiericirisiessis st sssssens | sevenes e | e 2FE| oo 49,650 |..... 93.032 50,000 | .. 49,944 17 B 4.250 02/26/2013. | 01/15/2044.
037411 AW 5 | APACHE CORP......coorieiirierierieeiiscnississeniessssssensssssssssssssssessesssssssssssenssnns | wonnees | 0 | ovevsenens | oevees 2FE ...53,878 |..... 84.790 50,000 | .. 53,712 (85) B 5.100 10/28/2014. | 09/01/2040.
037833 AK 6 |APPLE COMPUTER INC. O I e P 1FE ..24.862 |..... 97.430 25,000 | .. 24,894 16 B 2.400 03/31/2015. | 05/03/2023.
038222 AG 0 | APPLIED MATERIALS INC......ccoviviiriiimerierieeienssessseiesssessenssesssssesssssnens | voenes e e | e TFE | oo 53,463 |...108.887 50,000 | .. 53,250 (65) . 5.850 09/24/2013. | 06/15/2041.
03938L AP 9 | ARCELORMITTAL....oouiiimiimeimmrianersenssesiseessssssssssesssesssssessssssssssssssesssessssssans | seeees U (RPN I 3FE ....24,720 |...100.154 25,000 | .. 25,000 N 7.000 09/20/2011. | 10/15/2039.
03938L  AQ 7 |ARCELORMITTAL NOTE......cciviiitirmrmirrirneiersssssiessssssesessssssssssesssssssssessanes | sevnes e I 3FE| .. ....23,726 |...104.833 25,000 | .. 23,939 120 . 5.250 06/08/2012. | 08/05/2020.
039483  AM 4 | ARCHER DANIELS.......ccoostvimrireirrissiiesiesiseesseisssse st sssssssessesssesess. | seeees U (ORI I TFE | e 26,594 |...130.009 25,000 | .. 25,988 (62) N 7.500 01/01/2001. | 03/01/2027.
039483 AT 9 |ARCHER DANIELS.......coviiiiiiriiniseieiesiseeesiisiesies s enssiesessssssssenies | sevenes e | e TFE| v 35,000 |...117.500 35,000 | .. 35,000 . 5.935 12/02/2003. | 10/01/2032.




€o0l3

Annual Statement for the year 2016 of the CZEC H CATH O LIC U N IO N

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

Showing all Lon
7

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

F

0 Current Year's

r Unrealized Other-Than- | Total Foreign Stated

ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
046353  AG 3 |ASTRAZENECAPLC........ccoovvummrrimnrrimnreeneseisnnsinsneiisssssissssssnsssssssssssssissnsins | oveeee | oo | veeevonnnens | e TFE | i 24,470 [ 93.250 | ..o 23,690 | ... 25,000 24,497 1 O 4.000 |...... 4.128 07/28/2014. | 09/18/2042.
001957 AW 9 |AT & T CORP GLOBAL NOTES........coooiriiirriimiisneiisneisseiessssissssinnienns | s 112538 | i 27,788 25,000 25,000 B 6.500 |...... 6.500 04/01/1999. | 03/15/2029.
00206R  AJ 1 [AT&T, INCuooiooeicrieeecieeseessee et sssssssssssessssssssssssssssssssnsses | evienns | o | seensiienis | cerees 2FE| .. LT4519 | 113709 | e 77,962 | 75,000 74,913 57 5.500 |...... 5.585 04/22/2008. | 02/01/2018.
04650N  AB 0 [AT & TINC...coviivirieiieiciersseisisss e ssssiesssssssessssssssssessessssssessesssssses | onnee | o0 | vevsverinnss | avvee 2FE| oo 28,852 |..... 98.380 | .ovvrierennnn 29,507 | ... 29,000 28,860 3 5.350 |...... 5.386 09/30/2013. | 09/01/2040.
054303  BA 9 |AVON PRODUCTS INC........oooviriimriineeieceeinneiisneseenenisnesesnesissnssssnsensenens | ovneee | oo | covvvevnnnne | eoBFE ] 49,926 [ ... 69.000 | ...ooovrvrrrnn 47,325 | 50,000 50,000 65 i 7.000 |...... 5.020 05/19/2014. | 03/15/2023.
059165 DX 5 |BALTIMORE GAS & ELECTRIC ..106.268 | ................43,570 | ...... 40,000 38,986 37 5.200 |...... 5.434 03/14/2005. | 06/15/2033.
05949Q BD 6 |BANCAMERICA..........cccoouvvennnes ...100.000 | ..................10,700 | ...... 14,592 10,700 (340) e | 6.000 |...... 6.060 03/21/2006. | 03/25/2036.
06050W  GL 3 |BANKAMER CORP.......c..ooviriiriiiriiieneiseneiseneissnesinssesissssissessssssssssesnnnens. | eovenne | oo | oveenvonene | oeee2FE [ i 49,900 | ..o 95.560 | ..ovcrverernn.. 48,436 | ... 50,000 49,998 6 B 4.000 |...... 4.013 11/06/2014. | 10/15/2038.
06051G  FP 9 |BANK AMER CORP. . .. 49915 | ... 97.380 | coovvrereennn 49,775 | 50,000 49,925 7 3.950 |...... 3.971 05/07/2015. | 04/21/2025.
064159 DD 5 |BANKNOVA SCOTIABC........coorreiceiiereeieseiiesesisseseesessssesssssessssessesnsens | wvenee | oo | corevrenene | cevees TFE| oo 25,000 |...101.000 | ...cccoovvernnn 24,367 | ..o 25,000 25,000 B o 3.750 |...... 4.385 01/30/2014. | 01/30/2029.
059438 AH 4 |BANC ONE CORP........omirrirrriiiriineiinnsiiessiessisssssssssssssssesssssssssessssnnns | wveeee | or | vovsvinenns | eovens 2FE ...25,300 |...128.128 | ..................25,618 | ...... 20,000 21,142 (331) IV 7.625 |...... 5.584 04/29/2003. | 10/15/2026.
06849R  AK 8 | BARRICK NA FINANCE LLC........cosrviimeiiinniiinniiisniississsiissssissssessssesnnens [ eovies | on | veneiiens | covee 2FE]| .. ...26,050 |..... 69.170 | .ovovriernnnnn 26,256 | ... 25,000 26,009 (17) B 5.750 |...... 5.458 10/23/2014. | 05/01/2043.
071813 AX 7 | BAXTER INTL...oooiiiiiciiieciiisceiiseseiesesisesisssissssissssssssssesssssssssssssssnnsinns | venee | oo | ceneverennns | cevens 2FE| o 91,420 |...124.655 | .................89,698 | ..... 75,000 90,027 (421) . 6.250 |...... 4.722 09/16/2013. | 12/01/2037.
071813 BF 5 |BAXTERINTLINC.....ccooviiiiiiriiscisressessssesssssssssssssssssssssnniens | cvnnns [ o0 | coneiiiinens | cevees 2FE| i 24,862 | .. 92150 | oo 24,307 | 25,000 24,888 17 O I 2.400 |...... 2482 02/27/2015. | 08/15/2022.
075896 AB 6 |BED BATH & BEYOND INC........ooiiviiceiiceiieceeieceeieseeissesissesessesssssnsssssnnens | venes | oo | cerevienens | eevens 2FE ...46,467 |..... 89.280 | ..coovvrirrrnn 49,736 | .. 50,000 46,580 113 I O 4915 |..... 5.528 12/28/2015. | 08/01/2034.
075896 AB 6 |BED BATH & BEYOND INC......coooivierriinriinriieeiinsessnsssssssssssessssssssssssnins | veeee | or | cevevinenns | evvens 2FE 49,299 | oo | e 49,736 | 50,000 49,299 IV 4915 | ... 5.034 07/28/2016. | 08/01/2034.
076059  GJ 7 |BEDFORD CNTY PA......cciiiiiriiiiriiiiniinseseseisssiissesisssssssssssssssssssesnsssnns | venes | oo | covevienens | eevees 2FE ...25,000 {...101.000 | ...................24,663 | ..... 25,000 25,000 IV DO 3.000 |...... 3.000 02/12/2015. | 09/01/2027.
07786D  AA 4 | BELL ATLANTIC PENNSYLVANIA.......ccooviiiiiiiiiinniiinniiseneiseseisessiseneinnnees [ cevres | oo | evereiiiene | oeeees 2FE| .. 27,563 |..103.221 | ..o 27,153 | 25,000 26,613 (95) | 6.000 |...... 5.264 06/16/2003. | 12/01/2028.
07786D  AA 4 | BELL ATLANTIC PENNSYLVANIA.......ccooooiiviinniiinniinniisssisnsisssiissniinnnies [ evvies | oo | veneiiens | oo 2FE| s 35,000 |..103.221 | .................38,014 | ...... 35,000 35,000 e | 6.000 |...... 6.000 10/30/2003. | 12/01/2028.
07786D  AA 4 | BELL ATLANTIC PENNSYLVANIA........cooooiiiiiirmiiniiinnniseneiseneisessisnnsennnees [ cevnes | oo | veneiiiene | ceeees 2FE ...12,285 |..103.221 | .................. 13,033 | ... 12,000 12,180 (11) O I 6.000 |...... 5.815 12/27/2004. | 12/01/2028.
079860 AD 4 | BELLSOUTH CORP.......cooovueiriirriieriiesiississsssesessssssssssssssssssssssssssiens | o LAMAT0 | 29,253 | 25,000 24,990 4 IV I 6.875 |...... 6.893 04/29/2009. | 10/15/2031.
079867 AW 7 | BELLSOUTH TELECOMM........cooovuriiiriiiniiineiissesisssiessesissssissesessssesnnnes | s CMATTT | 54,290 50,000 46,994 165 B 6.375 |..... 7.152 06/04/2009. | 06/01/2028.
084664 BT 7 | BERKSHIRE HATHAWAY FIN......cooooiiiiiiinriinnineninneeiseneineseissnsensseinnneins | woveene | v | cenvvrnenns | e TFE ] 49,965 [ .. 99.090 50,000 49,978 4 o |......3.000 10/31/2013. | 05/15/2022.
084670 BJ 6 |BERKSHIRE HATHAWAY INC.......oooviiiriniierniiierissisiresiesesesissssssessessnes | sevenes ..102.000 | ...................50,590 | ...... 50,000 49,215 107 B 3.000 02/11/2014. | 02/11/2023.
093662 AE 4 |BLOCK FINANCIAL LLC ..102.989 | ....cccveerr.nn.52,660 | ... 50,000 51,116 (159) 5.500 11/13/2012. | 11/01/2022.
118230 AC 5 |BUCKEYE PARTNERS.. ..110.582 75,000 82,217 (245) v | 008750 09/16/2013. | 08/15/2033.
12189L  AH 4 |BURLINGTON NTHN SANTA FE.......coiviiiiiiiniiiiriiseisseissesissssssssissnenes. | oo ..100.010 | oo 25,611 | e 25,000 25,000 O I 3.050 . 04/22/2014. | 03/15/2022.
124845 AF 5 |CBSINC LATT8 | 34322 | 30,000 32,222 (257) i 7125 |...... 5.801 05/07/2003. | 11/01/2023.
124857 AR 4 |CBSCORPNEW... ...46,380 50,000 49,548 2.900 08/11/2016. | 01/15/2027.
12505B AC 4 |CBRE SERVICESINC 21,496 ..20,523 | ...... 20,000 21,426 (71) 5.250 . 05/05/2016. | 03/15/2025.
125058 AD 2 |CBRE SERVICES INC 25,263 [ 4,954 | 5,000 5,252 (11) B 4.875 |...... 4.214 05/05/2016. | 03/01/2026.
12505 AB 9 |CBL & ASSOCIATES 48,115 48,115 wee | 4,600 . 11/30/2016. | 10/15/2024.
12612W  AB 0 |CNF INCo..oiviviienieensereiesesssisssissssssssssssssssssssssnssssssssnssssnnes | onneee | on | venevnnnnns | eeenFE | i, 76,185 |...101.831 76,074 (34) | 6.700 |...... 6.558 09/16/2013. | 05/01/2034.
126408 GP 2 |CSXCORP. ...34,288 |...126.921 33,643 (196) O I 7.200 |...... 5.152 08/05/2013. | 04/01/2038.
126650 BZ 2 |CVS CAREMARK CORP. ..46,738 |....97.430 | .....cocc...... 47,286 | ...... 48,000 46,789 34 B 3.153 |...... 2.750 07/22/2015. | 12/01/2022.
14149Y  AY 4 |CARDINAL HEALTH INC SR...c.vviiiiiiiiiniicineieiensssessssssesessssssssssssensssnns | vevene | oo | svvneerenns | voeees 2FE 25,682 | .o [ e 25,168 | i 25,000 25,593 (89) 3.200 |...... 2.711 03/01/2016. | 03/15/2023.
143658  AH 5 | CARNIVAL CORP.........cosiiiirriiireiieceeiesesiesesiesesiesesissssssssssesssesssssssssssssssnnnns | eovies | oo | oveseiiene | ooeeee 1FE ...82,600 |..116.710 | ...................88,193 | ... 75,000 81,464 (400) I 6.650 |...... 5.611 09/16/2013. | 01/15/2028.
144285  AK 9 | CARPENTER TECHNOLOGY .....ccrivirmiireririiiresisisessiesssisesessssisssssssssnsnnses | onnne | | voveverinnns | avves 3FE]| .. 24746 |....99.443 | ..................23,924 | ...... 25,000 24,815 24 O I 4450 |...... 4.583 09/20/2013. | 03/01/2023.
149123 BD 2 |CATERPILLARINC.......ooiiiiiiriiiriisneisseisnessseissesissesisnesissssssnesesnesenns | evvies | oo | ovenniiiens | conees TFE| s 70,000 |..129.876 | .................60,314 | ...... 50,000 62,964 (1,847) B 8.000 |...... 3.345 11/27/2012. | 02/15/2023.
14912H  RP 7 | CATERPILLAR FINL SVCS.......cooiiiiirriiieriiirereiieseiisesesissesiesessssssssssssssenens | ceneees | oo [ eevveneins | e 1FE ....25,000 |.....96.130 | ..cooverrennnn 24,039 | ..o 25,000 25,000 2.200 2.200 03/19/2015. | 03/15/2021.
14916R  AD 6 | CATHOLIC HEALTH INITIATIVE.......cosiriimrirrirnrieierneiesesissesnssssssmsssssessnsnns | eovenes | oo [ sovnveniinns | vovene 1FE ....50,518 |....95.130 | .cccvvrnn 44,514 | 50,000 50,498 (10) O 4.350 |...... 4.286 09/05/2014. | 11/01/2042.
165069 AQ 8 | CHESAPEAKE & POTOMAC TELEPHONE...........coovvierieinnieiieneiseneisennienens [ coveee | oo | everniiins | e 2FE| o 64,800 |...125.532 | .coooovvrris 56,223 | ...... 45,000 61,876 (783) e 8.300 |...... 4.726 11/27/2012. | 08/01/2031.
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165087 AL 1 | CHESAPEAKE & POTOMAC TELEPHONE.........c.ccocvmiimniinienereererneeisseinneins | cevnee | oo [ eeineiienns [ e 2FE| o 123,400 |...124.657 | ..coooovvrrnenn. 122,559 | oo 100,000 | ccovvovrrirnns 120,031 (1,036) OV 8.375 |..... 6.075 |AO...... 08/26/2013. | 10/01/2029.
166764 AT 7 |CHEVRON CORP NEW NOTE........cccoouiimmiiiimriinniisneiisssissssisssissssssnsinns [ eovies | oo | oveneiinns | conees 1FE 24,920 L24784 | ... 25,000 24,926 6 O I 2411 |..... 2.469 |MS...... 03/01/2016. | 03/03/2022.
167505 NG 7 |CHICAGO ILLINOIS BRD ED.... SO STOPTRUPOSPOURSPROPRUOOSSPOUNRS VPPOURN DUR IUPPOPPOON OO AFE | o 50,000 |..... 85.770 | .oovvrrernnn . 37,547 | .. 50,000 50,000 B 6.319 |..... 6.319 |MN...... 04/14/2014. | 11/01/2029.
167486 HN 2 | CHICAGO ILLINOIS SERVICE DEPT.......cocvvirmrineirnerernnissirensssissesssssesssssnssenss [ eeverne | o | vervvnrennns | eerei@FE [ i 13,939 [ 95.169 | .ovviieen 12,976 | 15,000 14,019 17 6.257 |..... 6.821 |JJ....... 04/19/2011. | 07/01/2040.
125509  BH 1 [CIGNA CORP.......cooiviiieiceiiieiieseiesesissesesi s | cevenas 118.809 | ...................86,504 | ...... 75,000 85,802 (318) B D 6.150 |...... 4.991 [MN...... 09/17/2013. | 11/15/2036.
171875 AD 9 | CINCINNATI BELL TELEPHONE CO.......ccooommrvimrrimnreirncrireneerseessseesnsnesnnns [ evvinne | oo | evnrevirnne | oenee8FE [ i 48,700 | o 90.500 | ...cooovvvvn 48,750 | ..o 50,000 48,874 62 N 6.300 |...... 6.578 |JD....... 03/31/2014. | 12/01/2028.
172062 AE 1 | CINCINNATI FINL CORP........coooiviiiriinniiinniiessiesesissessssissssssssssssss | coveoas . 113.000 | 29,027 25,000 28,240 (113) e | 6.125 |..... 5.006 |MN...... 04/21/2014. | 11/01/2034.
17248R AJ 5 |CINGULAR WIRELESS..........ccooiiiiiieiineiiceiieseiiesesissesissssiesssisssieessiens | cereees 123895 | 62,366 | ... 50,000 | .. 52,187 (86) e 7125 |..... 6.654 |JD....... 02/11/2003. | 12/15/2031.
17275R  AF 9 [CISCO SYSTEMS INC....covvivrivriririeinisssiesssiseenssssssssiesssssssesssssssssessssnns | wevenes 110404 | 121,248 | 100,000 | .ooververnnne 111,460 (268) 5.500 |...... 4.686 |JJ....... 09/17/2013. | 01/15/2040.
172967  GK 1 | CITIGROUP INC........oioiiiciiceieciieceesesesesieseseesesisesesesese s | ceveons ..100.322 | .o 51,749 | 50,000 48,771 177 I O 4.050 |...... 4.527 |JJ....... 08/27/2013. | 07/30/2022.
172967 DR 9 | CITIGROUP INC......coooiiiiiiiiciiiiiieisissiesissiiesissiississssissssesssnissssssssens | cevnes | oo | eovenniienns | e 2FE 112,689 [...114.000 | ..o 115,752 | i, 100,000 | covvorerrirnne 111,878 (337) I I 6.125 |...... 5.162 |FA...... 03/31/2014. | 08/25/2036.
173070  S9 1 |CITIGROUP FDG INC e o e [ 2FE]| .. ...50,000 |..... 96.090 | ..oovrrernnn.48,094 | 50,000 50,000 O I 4.000 |...... 4.144 | MJSD. 06/27/2014. | 06/27/2034.
18571P AR 6 | CLERMONT COUNTY OHIO PORT AUTHORITY.......cooorivirmriinmeineneireniirens | veeee [ v | cevevirennns | e 1FE | oo 25,514 |..100.817 | ..covvreeernn. 26,811 | o 25,000 25,449 (17) PO 5.750 |...... 5.578 |JD....... 12/06/2013. | 12/01/2033.
186352 QD 5 | CLEVELAND AIRPORT.......cooiiriiimiiiimrisnsiisnsisssiissessssssssssssssssssssssnnsens | evvins | oo | ovsneiiinns | conees 2FE ....30,000 |...100.262 | ...................33,068 | ...... 30,000 30,000 O I 5.000 |...... 4.999 | JJ....... 09/13/2013. | 01/01/2030.
186406 GP 3 | CLEVELAND STATE UNIVERSITY........ocoiiiiiriiirninneeisneiiesesissesissnsessnennens | eoviies | oo | overeiiene | ceeeee 1FE ...50,063 |...102.292 | ...................55,395 | ...... 50,000 50,055 2 B 5.000 |...... 4.990 |JD....... 09/13/2013. | 06/01/2037.
126117 AH 3 |CNAFINANCIAL......oooiviriiiieseseisseisessissssssessssssssssssssssesssssssnnnses. | evviene | oo | oveeeniines | ooeees 2FE | o 30,300 |..116.363 | ...................31,542 | ...... 30,000 30,000 6.950 |...... 6.854 | JJ....... 01/01/1999. | 01/01/2018.
191219 BB 9 |COCA COLA ENTERPRISE........ccoovuirviiriiriieneieneiisseiissesisssisssssnnins [ evviins | oo | ovenniiens | v 1FE ..11,000 |..117.644 | ............. 10,312 | ... 10,000 10,276 (414) O I 7125 |..... 6.124 |FA...... 11/15/2001. | 08/01/2017.
191219  BE 3 |COCA-COLA ENTERPRISE... OSSR RSSPTORSPTORSPTURSTOUSPTOUVOOTIN IVPPOUVRN VR IUURTOPPOOORN IOV 1FE ...48,600 |..126.828 | ...................51,860 | ..... 40,000 45,103 (338) | 6.750 |...... 5.208 [MS...... 07/01/2003. | 09/15/2028.
191219 AW 4 |COCA COLA ENTERPRISE........ccocvuiimiiinriireiinrisneisssissssisssssnssesnniens [ evvies | oo | covenniinns | v TFE| oo 64,431 |..125.987 | ..cooovvvvrnn 64,112 | 50,000 61,679 (953) B 7.000 |...... 4.078 |AO...... 12/23/2013. | 10/01/2026.
191216 BE 9 | COCA COLA COMPANY........ciiriiiriiiireiiereiiecesienesiesessesessesessssessensssssnnes | eovnes | oo | oveneninne | ceneee 1FE ...24,993 |..103.000 | ...................25,818 | ...... 25,000 24,994 1 3.200 |...... 3.203 | MN...... 03/10/2014. | 11/01/2023.
19416Q EG 1 | COLGATE PALMOLIVE CO....ovorriiirireriirsineierissicisesseisssssisessssssssesssssesses | covenen | oo [ ovsveniinns | vevene 1FE ....50,869 |...104.000 | ...................51,689 | ...... 50,000 50,615 (82) 3.250 |...... 3.045 | MS...... 04/21/2014. | 03/15/2024.
194301  JR 9 | COLLEGE PARK GA BUSINESS & INDL DEV.........cccocoimimviinmevamniienniiinniinns [ eoeiee | oo [ eevereiiene | eenn TFE | 51,251 | L 97.450 | ... 50,787 | ..o 50,000 50,444 (80) O I 4.250 |...... 4.049 |MS...... 01/12/2015. | 09/01/2032.
20030N AC 5 |COMCAST CORP. 128.019 21,000 26,498 (219) i 7.050 |...... 4.732 |MS...... 11/05/2013. | 03/15/2033.
20030N  BF 7 | COMCAST CORP......cocommrrimrrirnrirrriisrisnsssssssssssssssssssssssssssssssssssssssssnnnns [ eovnee | oo | ovseeninnee | ooen TFE [ i 24,095 | oo 99.350 | .ooorriernnnn 24,935 | . 25,000 24,322 93 2.850 3.322 | W....... 02/13/2014. | 01/15/2023.
20825C  AF 1 |CONOCOPHILLIPS.........coooriireiiereiieseeiecesieseiiesesieseseesssissssiessseenssienns | cevenas 2120632 | 27,241 | 24,000 23,833 9 5.900 04/30/2009. | 10/15/2032.
209111 EH 2 |CONSOLIDATED EDISON. . ..111.766 30,000 30,601 (24) 5.300 07/29/2005. | 03/01/2035.
21036P  AK 4 | CONSTELLATION BRANDS INC.........coorviimiiimiiiiniiieneissesissesissesissssienns | ceneees ..100.010 | oo 25,812 | 25,000 25,000 IV O 3.750 04/29/2014. | 05/01/2021.
214381 JG 1 |COOK COUNTY IL SCHOOL DISTRICT.......ocovuriimriiriierisiiicniissiiesiesiisnies [ e 202437 | 41,869 | 40,000 40,000 B 5.700 09/29/2009. | 12/01/2025.
215021 RU 2 |COOK COUNTY IL SCHOOL DISTRICT. ...34,574 30,000 31,849 (76) 5.250 10/20/2014. | 12/01/2033.
215021 RW 8 | COOK COUNTY IL SCHOOL DISTRICT........cooorviemrieirreeeseriesesienniseneiiene | e 21,378 ..20,073 | ...... 20,000 21,232 (51) 5.250 10/20/2014. | 12/01/2033.
219350 AX 3 |CORNINGINC SOOI OO 51,220 49,164 | ...... 50,000 51,220 B 4.700 11/10/2016. | 03/15/2037.
227705 GE 4 |CROSWELL & LEXINGTON MI COMMUNITY SCH OOL. ....25,438 |...104.109 25,000 25,000 .5.450 09/22/2009. | 05/01/2022.
232263 HY 2 |CUYAHOGA COUNTY OHIO ECONOMIC DEVELOPMENT ...30,437 |..... 92.362 30,000 30,253 (18) . 5.250 11/07/2013. | 12/01/2037.
23338V AA 4 |DTE ELECTRIC CO....ccooiiiriiciisneisseissiseisssssssssssssssssssssnssesans | coneees ..51,422 | ... 94.479 50,000 51,302 (29) B O 4.000 03/26/2013. | 04/01/2043.
234667 JK 0 |DALLAS COUNTY HOSPITAL DISTRICT et | s ....25,902 |...112.093 25,000 25,550 (43) I I 5.421 09/17/2009. | 08/15/2029.
237194  AE 5 |DARDEN RESTAURANTS.......ccoviiiiiiiierintiessissiesisissssssesessssiesssssssssensns | sevenes 74,109 |..... 95.524 75,000 74,173 23 B 6.000 08/21/2013. | 08/15/2035.
244199 BF 1 |DEERE & CO.....coiiiiiieiiieiisceiieseeiesesiesssisessssse s | s ...50,410 |..... 92.627 50,000 50,376 9) 3.900 03/26/2013. | 06/09/2042.
244199 BF 1 |DEERE & CO....cooiiiiriiiiireiiseiisesi s | e 24512 L 95.600 25,000 24,535 10 i 3.900 07/09/2014. | 06/09/2042.
24668P  AE 7 |DELHAIZE GROUP..........cooiiiiriiiineiriiieseissesissssisssissssssesssssssesniees | ceneees 54,881 |...104.000 50,000 54,686 (100) BV O 5.700 11/05/2014. | 10/01/2040.
24702R  AM 3 | DELL INC....iiiiiiieiiciiieceeereiseseeisssiiesssissssiessssssssissssssssssssssssssssssnsssens | eoones | oo | oveeevinene | eeeee8FE [ 83,900 | oo 69.184 60,000 63,548 (77) O I 5.400 12/06/2011. | 09/10/2040.
24702R  AM 3 |DELLINC.... ettt | | o || e 8FE [ v 44,029 | 69.184 50,000 44,350 99 N I 5.400 03/26/2013. | 09/10/2040.
24702R  AQ 4 | DELLINC.....oiiiiiieiiceiieceireseiseeeeieseeiesesissssissssisssssisssssssssssssnsssssssssnnnens | eovenns | oo | ovseeninnne | oeeei8FE [ i 24,788 | 91.393 25,000 24,871 25 e | 4625 |....4.754 |AO...... 04/12/2013. | 04/01/2021.
25152R  3H 4 | DEUTSCHE BANK AG.......coomirviirriiiriiesiinessiessiesssssssssssssssssssssssssssseins. | covenns 50,000 50,000 B 3.500 |.....3.500 |JD....... 06/16/2016. | 06/15/2025.
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25152R XA 6 | DEUTSCHE BANK AG........cooomiiiiriiirriineeienneiseesiesssissssisssssssssssssesssnnniins. | evvenns | oo | ovseesiiene | oevees 2FE | e 89,547 | i [ 48,622 | 50,000 49,572 25 OV 3.700 |...... 3.834 [JD....... 07/11/2015. | 05/30/2024.
25271C AN 2 | DIAMOND OFFSHORE DRILL......cvorurvirmrrirerinneersnnesesesssssessssessssssssnnesnns | eevnee | oo | ovneerinene | oovees 3FE| ..................48,376 |.....59.660 | ...................36,131 | ...... 50,000 48,441 27 B 4875 |..... 5.090 | MN...... 10/23/2014. | 11/01/2043.
25450H  AQ 8 |DIRECTV HOLDINGS........ccooviirviiniiiriiiineiseseiseseissssissssssssssssssssssssssesnens. | cevnes | oo | oveneniiine | cevees 2FE| ... 74,889 [ .106.994 | ..................84,894 | ... 75,000 74,895 2 6.350 |...... 6.362 [MS...... 09/17/2013. | 03/15/2040.
25470D AG 4 |DISCOVERY COMMUNICATIONS........cvmirirrmirnrirerrsesersnsensmssssensessssssenssnns [ onnne | o0 | veveverinnss | evvee 2FE | ciiieiernd6,946 | s | 45,247 | L 50,000 46,946 O O 4.950 |...... 5.390 [MN...... 12/21/2016. | 05/15/2042.
257867 AG 6 | DONNELLEY RR & SONS CO.......ccoooomivrimrnrireriinenisseniseneessnsessneessneessnsens | coveeee | oo | conevevsnnn | e 8FE ] ii....28,800 |.....88.480 | ..................26,250 | ...... 30,000 30,000 O I 6.625 |...... 6.955 | AO...... 03/27/2002. | 04/15/2029.
257867 AG 6 | DONNELLEY RR & SONS CO......ccocoerrvirrriririnserinsenisensisensssssnsiseseesssssns | oveeee | oo | vevvvivenens | enFE | 21,900 |.....88.480 | v 17,500 | e 20,000 20,000 I I 6.625 |...... 5.906 | AO...... 04/15/2003. | 04/15/2029.
260543  BC 6 |DOW CHEMICAL........coooviriiirriinniiisneissneisseiisnesssesissssesnssssnssssnssssnss | ovnnes | oo | conevevsnnne | eoenFE | i, 12,650 [ ..131.875 | ... 12,081 | L 10,000 10,952 (171) BV O 8.850 |...... 6.446 |MS...... 07/16/2003. | 09/15/2021.
260543  CG 6 | DOW CHEMICAL CO......cooouiiimiiiirreeiseiiieeeissesieesisessissssessessisessssssssenes | weenes ..49,024 |...91.291 | ..o 48,233 | 50,000 49,086 18 B 4375 |..... 4495 |MN...... 03/26/2013. | 11/15/2042.
26054L G6 4 |DOW CHEMICAL CO e | e | | e | e 2FE| .. ....25,000 |.....98.660 | ...................24,831 | ...... 25,000 25,000 O 4.000 |...... 4.000 |FA....... 08/31/2015. | 08/15/2025.
260543  CK 7 | DOW CHEMICAL CO......ccooiriirriieriieeieseeiseseiseesissenssssesssssssssssssssssnsssnnes | veeee | oo | covevvennns | eevens 2FE| s 47,083 |....90.250 | ..................49,278 | ... 50,000 47,162 99 I O 4250 |...... 4724 |AO...... 11/19/2015. | 10/01/2034.
260543  CK 7 | DOW CHEMICAL CO......covomrririirniinnriesssisessissssissssssssssssssssssssssssssnnss | wveeee | or | vovsvirnenns | evvens 2FE 47,125 {.....90.250 | ...................49,278 | ... 50,000 47,223 98 IV 4.250 |...... 4.715 |AO...... 12/22/2015. | 10/01/2034.
264399 DK 9 |DUKE ENERGY CORP........coccoomviiimriimiiinneiisneiisseiissssissssssssssssssssssssennnes | venes | oo | coneveinnens | eevees 1FE ...14,550 |...114.347 15,000 14,707 16 B R 6.000 |...... 6.235 [JD....... 03/19/2003. | 12/01/2028.
264399 DK 9 |DUKE ENERGY CORP........cocosiieiiiriiireiiereeieneieesesissesiesessssssssssssssnsssenenes | veees | ov | cenevevenens | eevens 1FE | oo 27,000 |...114.347 25,000 26,270 (74) B 6.000 |...... 5417 |JD....... 06/19/2003. | 12/01/2028.
263534 BG 3 |E. L DUPONT......ccooiiiirinniinriensissssssissssssssssssssssssssssssssssssssssssens | wonnns | o0 | coneveisnnns | covees 1FE ....86,640 |...124.285 76,000 83,784 (505) O I 6.500 |...... 5270 |W....... 05/28/2010. | 01/15/2028.
268648 AN 2 |EMC CORP........coooiiiicceiceriseeissssissneisssssessssesssssnssssssssssssssssssssnsssnnes | venes | oo | coeeveennns | cevens 3FE]| .. ..24,948 | ... 81.380 25,000 24,962 6 O I 3.375 |...... 3.403 |JD....... 12/12/2014. | 06/01/2023.
278642 AK 9 |EBAY INC. ..o ssssssisssssessssesssssssssssssssssnsnnes | veees | oo | vensvinenns | eevens 2FE | o 49,509 |..... 98.400 50,000 49,614 71 e 2875 |..... 3.044 [FA...... 02/18/2015. | 08/01/2021.
278865 AM 2 [ECOLAB INC.......coviiiriineiiceiiseiiceiisesisssisssissssesssss s | o ...81,752 |..111.597 75,000 81,324 (130) 5.500 |...... 4.907 [JD....... 09/17/2013. | 12/08/2041.
532457  AM 0 | ELILILLY oo | s ...35,175 |...131.963 30,000 32,733 (251) o 7125 |...... 5.729 |JD....... 08/08/2003. | 06/01/2025.
532457  AM 0 | ELILILLY oo | e 58,125 |...131.963 50,000 54,263 (398) BV O 7125 |...... 5.799 |JD....... 09/10/2003. | 06/01/2025.
292505  AK 0 |ENCANA CORP........coooiiiiiriiiriiereiseseiiecesisesesiesesisssssssessssesisssssessessnnenns | ovenee | oo | vonevensenns | eoienFE | i 48,750 [ 98.754 50,000 48,846 22 O I 5.150 |...... 5.319 |MN...... 05/29/2012. | 11/15/2041.
294429  AG 0 |EQUIFAXINC. ..ottt sissnens | sevenes ...113.000 25,000 31,943 (190) B 7.000 |...... 4.862 |JJ....... 03/09/2015. | 07/01/2037.
29736R  AA 8 |ESTEE LAUDER NOTES.........ccoooiiiriiiiniiiireiisniiesesnesssssessssissesessesesnens | covenas ...111.945 25,000 25,000 5.750 |....5.724 | AO...... 04/16/2004. | 10/15/2033.
30219G AP 3 |EXPRESS SCRIPTS HOLDING 50,000 49,569 o |...4.800 11/17/2016. | 07/15/2046.
30231G  AJ 1 |EXXON MOBIL CORP......ovviriiriiireiiississisisisssse s essssssesessssssssssssensnnes. | sevnes 24,876 |..... 98.460 25,000 24,895 18 O 2479 07/22/2015. | 03/06/2022.
303901 AE 2 | FAIRFAX FINANCIAL HOLDINGS.........coovvireeiereiieieiieseieeseeessesiesesisesesinenes | s ...27,182 |..106.122 25,000 27,060 (43) B 7.750 09/30/2013. | 07/15/2037.
31331V HD 1 |FEDERAL FARM CREDIT BAN 51,125 |...114.188 50,000 50,758 (59) 5.300 06/03/2009. | 08/25/2026.
31331Y K9 0 |FEDERAL FARM CREDIT BANK... ...50,239 |..111.277 50,000 50,170 (11) O I 5.270 07/24/2009. | 05/01/2029.
31428X AT 3 |FEDEX CORP......ooiiiiiiiiiiieisceiiseeieesisssi s | cereies 15,810 17,000 15,810 o 3.875 |....4. 11/11/2016. | 08/01/2042.
31428X AU 0 |FEDEX CORP. . 48,923 ...46,351 50,000 48,923 B 4.100 11/10/2016. | 04/15/2043.
316773  CH 1 |FIFTH THIRD BANCORP........ccoooiiiiiiiiirieienniissseiseeisessesesseesesssssssenenes | e 71,625 |..140.125 | oo 69,429 | ...... 50,000 69,964 (503) 8.250 03/26/2013. | 03/01/2038.
316773  CH 1 |FIFTH THIRD BANCORP.......cccvtitireriiiriniierssseie st isssssssssssssssssessnes | sevnes ..140.125 50,000 65,266 (365) 8.250 07/09/2013. | 03/01/2038.
33766J AF 0 |FIRSTENERGY SOLUTIONS... . ...105.844 30,000 31,370 (26) O I 6.800 09/30/2013. | 08/15/2039.
33766) AF 0 |FIRSTENERGY SOLUTIONS CO.....coevviemriimrriimreiieeiissssssesissssssessssssenes | s 50,000 49,975 0 B 6.800 05/11/2016. | 08/15/2039.
341081  EQ 6 |FLORIDA POWER & LIGHT.......cooiiiiiiriiiicissnisssissssisssessssssiinnns | o ...119.480 35,000 36,339 (48) BV O 5.625 03/14/2005. | 04/01/2034.
341081 ET 0 |FLORIDA POWER & LIGHT.......cooiiiiriiiiiiiirieisseeiseesieeseieeseisessiseseienees | o ...109.234 25,000 23,291 53 OV o 4.950 03/30/2010. | 06/01/2035.
34440T BS 1 [FOLSOM CORDOVA CA......cooviiiiieiieinsiersssiesessssissssssssssssessssssssessssssses | svenes | oo [ ovsveniinns | vovene 1FE| s 26,656 |...107.506 25,000 25,000 O 7.388 11/03/2009. | 10/01/2029.
345370 BP 4 |FORD MOTOR COMPANY..........ooiiiiimiiimeiiennnirenenisesenissesssssnsessesssssssssnsnsens | veeee | oo | coreverenens | cevens 2FE ....58,800 |...123.827 60,000 59,231 49 O I 7.500 06/03/2003. | 08/01/2026.
345370 BN 9 | FORD MOTOR COMPANY.......ccooiriimrrirmneiieeiinssssssesssssssssssssssssesssssssssins | veeee | or | vevevieenns | eevens 2FE| .. ..29,925 |..117.619 30,000 29,974 6 e 7.125 11/30/2010. | 11/15/2025.
34540T  EK 4 |FORD MOTOR COMPANY.........ooiiiiiimiiiimiiineiissesissesissssssssissesssssssssssnens | vnnes | oo | covevinnens | eevens 2FE| oo 25,000 |...100.338 25,000 25,000 O I 3.000 04/04/2013. | 12/20/2018.
345370 BW 9 |FORD MOTOR COMPANY........cooiiriiiriiimreiiereeirseniesesissesisessssssesssessssssnssens | veeee | v | cenevirenens | eevees 2FE ...36,043 | ...145.490 25,000 35,738 (108) IO I 9.980 09/30/2013. | 02/15/2047.
35671D AZ 8 | FREEPORT MCMORAN COPPER & GOLD. oo [ e | e [l BFE ] 48,973 57.000 50,000 49,270 103 O 3.875 02/14/2014. | 03/15/2023.
35671D BC 8 |FREEPORT MCMORAN COPPER & GOLD..........ccccoommvvemmmeereneeennrrmnniinenins | coenee | oo | eovereirene | eeeeBFE | 52,725 | 53.170 50,000 52,634 (47) B 5.450 11/05/2014. | 03/15/2043.
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36962G 3P 7 | GENERAL ELECTRIC CAP CORP..........ccooviurriiriiiierinsesieseeiseseessssisneions | e I I L5911 | 37,118 30,000 | .. 28,409 35 IV o 5875 |...... 6.334 03/14/2008. | 01/14/2038.
36962G  XZ 2 | GENERAL ELECTRIC CORP.........cooorviirriirriirsisneisssisssissssnsissssienns | o 126593 | .o 39,819 | 30,000 | .. 29,930 10 O I 6.750 |...... 6.800 I 03/27/2002. | 03/15/2032.
36962G  3A 0 | GENERAL ELECTRIC CORP.... I N ST (P 1FE ...51,625 |...119.463 | ..................63,919 | ...... 50,000 | .. 51,464 (36) B I 6.150 |...... 5.902 . I 12/06/2011. | 08/07/2037.
36966T BZ 4 | GENERAL ELECTRIC CAP CORP.......ceivririeieisirsierssisseenisisessssenssnsssnes | covenes e | 1FE| o 29,985 |...108.700 | ...................28,742 | ...... 26,000 | .. 29,605 (114) 5.500 |...... 4.431 04/16/2013. | 04/15/2036.
36966T JH 6 | GENERAL ELECTRIC CAP CORP........ccoooiirriireiiereeisserisseeissseissneesenennns | ceveees e 1FE| .. ...50,000 |..... 99.801 | .... .49.373 | ... 50,000 | .. 50,000 e | 4250 |...... 4.250 R 07/29/2013. | 05/18/2033.
36966T JS 2 | GENERAL ELECTRIC CAP CORP........ccooiiiiiiiniinnicciiecisicnsissiesesiisiins | e e | s 1FE| .. ....50,000 |...100.920 | .... ..52,180 | ...... 50,000 | .. 50,000 O 4250 |...... 4.250 R 09/27/2013. | 09/15/2028.
370334 BJ 2 |GENERAL MILLS INC.......ooiiiiriiiciiensseseesesissessssissssenssisnssens | o e [ 2FE| s 18,300 {...110.000 | ...cccoovrrrnnns M3 | o 100,000 | ccovvivriirnns 117,446 (436) BV O 5.400 |...... 4.215 03/10/2015. | 06/15/2040.
373298  BR 8 | GEORGIA PACIFIC CORP.........cooriieriiiriiiresiesesiseeiseseiess s | s e [ 2FE| o 98,625 |...133.522 | .coooovvrri 99,053 | ...... 75,000 | .. 95,013 (1,095) IV 7.750 |...... 4.922 . 07/08/2013. | 11/15/2029.
375558  BJ 1 | GILEAD SCIENCES INC......cocovviirriririeriiissiresisisiesiessssssessssssssessssssssenses | sevenes e P 1FE 48,026 LATTOT7 | 50,000 | .. 48,026 O 4.000 |...... 4.299 . 12/21/2016. | 09/01/2036.
38141G CU 6 | GOLDMAN SACHS GROUP INC.........ovvuireeirceiiceiieneeienesiseseseenessenessenenes | s e TFE | oo 40,300 |..115.324 | ..ccoovvviennnen: 48,373 | ...... 40,000 | .. 40,000 I 6.125 |..... 6.069 10/16/2003. | 02/15/2033.
38141G  CU 6 | GOLDMAN SACHS GROUP INC.........covveriiriiiiiniienississiesieseiesississsisens | s . 115324 | ... 30,233 | oo 25,000 | .. 25,339 (37) R 6.125 |...... 5.889 cevnn 04/14/2004. | 02/15/2033.
38141G  ES 9 | GOLDMAN SACHS GROUP INC.........ocoomviirriiriiiineisneissiissesisssieenesenes [ o e ..106.987 | .....cccoo.........56,844 | ... 50,000 | .. 49,189 166 5.950 |..... 6.402 s RO 07/11/2007. | 01/15/2027.
38143V AA 7 | GOLDMAN SACHS GROUP INC.........cooommriiereiiereiiereeieseiieseiiseseissesossesos | cereees . ...100.900 | ..................59,448 | ...... 50,000 | .. 49,002 30 I 6.345 |...... 6.538 11/29/2010. | 02/15/2034.
38141E 76 9 | GOLDMAN SACHS GROUP INC.........cooomriiiriiiirrisceissessssseissessniions | coneies 104743 | 26,852 | 25,000 | .. 25,000 O I 4.750 |...... 4.750 . . I 05/12/2011. | 05/15/2022.
38143C  CN 9 | GOLDMAN SACHS GROUP INC.........coorieeimeiireiiereiisneeienesieneseeseseseneseenes | cevenns B I . ...49,995 | ... 92276 | oo 48,652 | . 50,000 | .. 50,000 O I 4.000 |...... 4.001 . . R 05/20/2013. | 05/15/2033.
38143C  DJ 7 | GOLDMAN SACHS GROUP INC.......cooorrieirriirriinsriinseiisseissssessssssessssenes | covenns e AFE | oo 25,000 |..... 98.649 | .....occc0ee...24,296 | ... 25,000 | .. 25,000 O I 4.500 |...... 4.500 . 07/29/2013. | 08/15/2033.
362320 BA 0 |GTE CORP.....cooiiiiciereereeresse s ssssnesssssesnssessnssns | wvenes [ o0 | consviinens | cevees 2FE ...39,300 |..113.527 | ...................50,059 | ... 40,000 | .. 39,530 23 IO I 6.940 |...... 7.085 I 01/01/2001. | 04/01/2028.
362333 AJ 5 |GTEFLORIDA INC B B ST (P 1FE ..32,227 |...106.650 | .......c........... 33,178 | ... 28,000 | .. 31,590 (221) IO I 6.860 |...... 5.353 I 07/09/2013. | 02/01/2028.
40414L  AM 1 [HCP INC ... | ceneies e [ 2FE 49,768 | ..o | e AT, 841 | 50,000 | .. 49,768 BV O 3.400 |...... 3.464 07/28/2016. | 02/01/2025.
406216 BA 8 |HALLIBURTON CO.......coovviiiiireiiiceiieneeiesesiesesiesessesesseseseesssssesssesssseenns | cereees e [ 2FE ..A7,883 |..... 99.444 | ..o 48971 | L 50,000 | .. 48,019 41 e | 4500 |...... 4.775 R 09/19/2013. | 11/15/2041.
406792  2U 4 |HAMDEN CT TXBL G/O.....ccoiviiiiiiniiniiienieisiinsissiiesienissssssississsienss | eveees e R 2FE| .. .103,000 |...102.000 | ...cccceoeerren 102,778 | oo 100,000 | .covervirnnnne 102,598 (64) 5.200 |...... 5.004 . . 03/31/2015. | 08/15/2044.
407837 CT 8 |HAMILTON OH WASTE WATER SYSTEM FSSSTURPUSTORTRRTORRIPRIRNS BOVPOON I [ . ...25,719 |..107.818 | ...................26,5% | ...... 25,000 | .. 25,114 (86) 6.620 09/14/2009. | 10/01/2039.
416515 AV 6 |HARTFORD FINANCIAL GROUP e 48,712 |...110.000 o 50,000 | .. 50,000 woe | +.....6.000 07/22/2008. | 01/15/2019.
428236  BR 3 [HEWLETT PACKARD CO......ccovrriirriiieiinieissiessssssiesssssssisesssssssssesssesssssnns | soveres e . . ..57,875 | ..... 87.310 | .oveevnen. 50,432 | L 50,000 | .. 57,569 (157) e e 6.000 03/09/2015. | 09/15/2041.
428236 BR 3 |HEWLETT-PACKARD CO......ccooooiiriiiririiiiniiissseiseseissssessssesssessssssseseseeens | ceneees I [ 50,419 | oo | e 80,772 | 50,000 | .. 50,419 6.000 11/30/2016. | 09/15/2041.
431116  AC 6 |HIGHMARKINC N ...100.010 s 50,000 | .. 51,436 (27) v | enn8.125 07/22/2014. | 05/15/2041.
432848  AS 8 |HILTON HOTEL CORP..........coovviiiviiriiiniisniissseissssisssssssssssssissssssssssns | ceneees - ..108.910 | ..cocvvveerr.enn 31,200 | oo 30,000 | .. 30,004 (28) O I 7.500 01/01/1999. | 12/01/2017.
44106M AT 9 [HOSPITALITY PROP TRUST......ooriiiriiireiinreiieseisssesessesiesesssssssesssieens | ceveees e [ 2FE | i 24814 | [ 24247 | L 25,000 | .. 24,614 4.500 12/21/2016. | 03/15/2025.
442348 P36 |HOUSTON TEXAS AIRPORT SYSTEM e ...107.010 - 30,000 | .. 35,380 (363) i |......5.880 12/17/2012. | 01/01/2028.
40428H  PB 2 [HSBC USA INC.......coooiiiiiciiereieceiieceiecesisesisesiesesieseseesesiesssiesssienens | e - ..108.029 | .....ccccee.... 53,119 | 50,000 | .. 50,000 I o 5.000 04/11/2011. | 09/27/2020.
459200  AM 3 [IBM CORP......ccviitiriiiniicirsiie st sensnns | coneres ..129.265 | ..o 32,125 | 25,000 | .. 25,415 (36) O 7.000 01/01/2001. | 10/01/2025.
459200 BB 6 |IBM CORP.. ..121.129 e 40,000 | .. 40,000 wi.....5.875 07/30/2003. | 11/29/2032.
45138L AN 3 [IDAHO POWER CORP........ccoommirirmiriiiriirrisessisnsessessssessssesssssssssssssssssnses | ceveees e ..109.962 | .......c..........56,459 | ...... 50,000 | .. 50,000 IV I 5.500 01/22/2004. | 04/01/2033.
45138L AN 3 |IDAHO POWER CORP... I I . ..109.962 | ....cccoveernen 33,875 | oo 30,000 | .. 30,000 5.500 01/27/2004. | 04/01/2033.
45138L AN 3 |IDAHO POWER CORP... I B ..109.962 | .......ccec...... 45,167 | ..... 40,000 | .. 41,411 (55) I I 5.500 07/29/2005. | 04/01/2033.
45138L  AY 9 [IDAHO POWER CORP......oovieriiriiiinrieisisisieisssiesessssiessssssisessssssssssssenssssses | covenes . 54,000 |..102.923 | ...................54,156 | ...... 50,000 | .. 53,607 (86) O O 4.850 12/06/2011. | 08/15/2040.
454614  AK 4 |INDIANA BELL TELEPHONE INC I I IS 23,450 |..116.697 | .o 22,549 | ..o 20,000 | .. 22,017 (149) O I 7.300 05/07/2003. | 08/15/2026.
457153  AG 9 [INGRAM MICRO INC . I I 25421 | v | e 23,493 | 25,000 | .. 25,336 (85) O I 4.950 11/30/2016. | 12/15/2024.
458140 AP 5 [INTEL CORP.......ccooviiiiiriiireeseresei s | ceneies . 89,313 |.... 93299 | ..o 101,578 | L 100,000 | .. 89,941 190 e | 4.265 09/17/2013. | 12/15/2042.
460146 AP 8 |INTERNATIONAL PAPER CO......ccouomriiirriiriiieseeiesesiesesiesesiesssesseseessnens | ceneees ol 116.637 | coovooverven 50,411 | 45,000 | .. 46,203 (115) B 6.875 12/10/1998. | 11/10/2023.
459200  HF 1 [INTL BUS MACHS CORP........ccovrirrirmriisireierssissiesisissiesssissssssesssssssssensns | coveres | e [l TFE ] 24,875 | 93.540 | ...oooveernn 25,007 | .. 25,000 | .. 24,881 3 O 4.000 07/28/2014. | 06/20/2042.
46132F  AC 4 |INVESCO FINANCE PLC........ccooouriiiiiiiriiieseeissesiesesissesisseseessssssessiesneens. | ceneees . 2100217 | 27,399 | 25,000 | .. 25,822 (39) I o 5.375 12/18/2013. | 11/30/2043.
46625H  HU 7 |J P MORGAN CHASE........coovuiiiniiiieeininissiseiesiseissssisssie s | s . 2108632 | e 31,747 | 30,000 | .. 29,754 65 e | 4.250 01/10/2011. | 10/15/2020.
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46625H  HS 2 |J P MORGAN CHASE..........cooooriiiiriiiniieneiisseisssissssieseisesssssssissssinne | s I I ..108.339 | 3777 | 35,000 | .. 34,832 39 O 4.400 |...... 4.538 [JJ....... 04/26/2011. | 07/22/2020.
46625H  JJ 0 [JPMORGAN CHASE.........cccoooiimmiiirniiinniinsisnsisssssnissssissssssssssssienns | s e | 2FE ] 24,803 98.280 | ..ccoovvnnn 24911 | L 25,000 | .. 24,844 21 BV DO 3.375 |...... 3.484 |MN...... 11/17/2014. | 05/01/2023.
46625H  JZ 4 |J P MORGAN CHASE & CO......ccooooiiriiiriieiiinniiesceissesisseseisssssesessssessisenes | e I IS . ...49,866 | ..... 99.720 | ....cccooee......51,033 | . 50,000 | .. 49,880 9 e | 4125 |..... 4.154 |JD....... 06/29/2015. | 12/15/2026.
48126D W4 7 |J P MORGAN CHASE & CO....covvrrrrririireriiiseiesissisesesiessssssiesssssssssesssssssens | sevenes e | TFE| s 48,875 |..... 95.200 | .oovovreeeenn 47,299 | L 50,000 | .. 48,933 38 O O 4.265 |...... 3.500 |JD....... 07/23/2015. | 06/12/2033.
472319 AE 2 |JEFFERIES GROUP INC.........oiiiiiiriiircieceieceeceienesiesesissesisnesisnnnnnns | ceveeen | o [ eeveeneins | o 2FE]| .. ...52,336 |...104.624 | ..................54,731 | ..... 50,000 | .. 51,819 (126) O I 6.450 |...... 5.967 |JD....... 09/21/2012. | 06/08/2027.
472319 AM 4 |JEFFERIES GROUP . e [ 2FE| .. ...50,604 |...103.394 | .... 51,450 | ...... 50,000 | .. 50,578 . 9) N 6.500 |...... 6.400 | JJ....... 11/07/2013. | 01/20/2043.
472319 AE 2 |JEFFERIES GROUP INC.......ooiiiiiiriiiriierssessceseiesesssssesssissssinns | ceneees e [ 2FE| s 09,169 |...103.000 | ...occovvevrenee 109,461 | oo 100,000 | ccovvivriirnns 107,639 (538) e | 6.450 |...... 5472 |JD....... 02/05/2014. | 06/08/2027.
472319 AL 6 |JEFFERIES GROUP INC NOTE.......costiuiririrerireesneiseisesiesessessssssssesessseses | eeenns U (ORI I 2FE ...26,553 | ..... 99.210 | .o 26,164 | . 25,000 | .. 26,288 (178) OV 5125 |...... 4176 |JJ....... 04/28/2015. | 01/20/2023.
478366 BB 2 [ JOHNSON CONTROLS.......otiiriririrerieisirsiersssseiesssissessssssssssessssssssessns | covenes e R 2FE| .. ...49,750 | ..... 91.790 | .o .53,438 | 50,000 | .. 49,757 5 5.250 |...... 5.286 |JD....... 11/24/2015. | 12/01/2041.
478160 AL 8 | JOHNSON & JOHNSON DEBENTURES......... SRR O e TFE| oo 23,933 |..113.044 | ...............29,454 | ... 25,000 | .. 24,205 30 I O 4.950 |...... 5.240 |MN...... 12/31/2004. | 05/15/2033.
478160 AL 8 | JOHNSON & JOHNSON DEBENTURES..........coovvirmrvinrrirnrirsniiessssssisnnees | cevenen | oo [ eevieenins | e 1FE ...24,789 |..113.044 | ..................29,454 | ... 25,000 | .. 24,845 6 O I 4.950 |...... 5.006 | MN...... 01/31/2005. | 05/15/2033.
478160 AL 8 | JOHNSON & JOHNSON DEBENTURES......... SRR O N ST (P 1FE .. 19,871 |..113.044 | .................23,563 | ...... 20,000 | .. 19,903 3 e | 4.950 |...... 4.992 MN...... . . 02/25/2005. | 05/15/2033.
481165  AH 1 [JOY GLOBAL INC......ooiiiiiriiiriieceiereiereieseiiesesiesessessseesesiesesiesssienes | cereees e [ SFE| s 80,796 |...105.402 | ..................93,512 | ..... 75,000 | .. 80,339 (140) I 6.625 |......6.002 | MN...... 09/16/2013. | 11/15/2036.
487836  BD 9 |KELLOGG COMPANY........ccooiiiimiiiiciiinniisssiisnsiissssssssssssssssssssssssenes | coneees e [ 2FE ...20,000 {...106.072 | ...cccovvrernnr. 21,081 | ..o 20,000 | .. 20,000 O I 4.000 01/18/2011. | 12/15/2020.
49072B XA 5 |KENT STATE UNIVERSITY......ccoooiiriiimiiiineiinneeiereeissesissesissesessesessessssens | covenns e 1FE ...25,000 {...101.352 | ....cccooeeeee. 27,211 | 25,000 | .. 25,000 B o 5.000 09/16/2013. | 05/01/2037.
494550 BN 5 |KINDER MORGAN ENERGY PARTICLES...... FETORRPRRPT IO e | 2FE| oo 47,749 |..... 94.278 | v AT,706 | e 50,000 | .. 47,876 39 O 5.000 08/05/2013. | 08/15/2042.
499040 AL 7 [KNIGHT RIDDER.......ociiiiiiriiiriiiniisseiieseiieseiissssienssissssssssssssssssnsnennns | coneees | o [ eoveennins | o 5FE ...19,696 |..... 76.990 | ................... 16,600 | ... 20,000 | .. 19,805 11 IO I 6.875 01/01/2001. | 03/01/2029.
499040 AL 7 |KNIGHT-RIDDER........ccooiiiriiiriiieriiiereiieceiieseseenessesessesessesessessssessssenenes. | ceneeen | oo [ eevevereins | e 5FE]| .. ..37,625 |..... 76.990 | ... ..29,050 | ...... 35,000 | .. 36,455 (111) IO I 6.875 09/10/2003. | 03/15/2029.
500255 AN 4 [KOHLS CORP.......ccoooviiiriiiiriiinriisneisnsisnsisneisssisssssssnsssssssssnsssssnssennns | wovenes | oo | conevinnnne | eeenFE | i, 39,950 [...100.733 | ..ooovirriinnn 41,808 | ...... 40,000 | .. 40,000 e | 6.000 04/26/2004. | 01/15/2033.
500255 AQ 7 |KOHLS CORP. ....59,095 |...113.300 | .......coo.......49,533 | ... 50,000 | .. 58,313 (212) I 6.875 03/26/2013. | 12/15/2037.
500255 AN 4 |KOHLS CORP. ....52,080 |...100.733 | ... ..52,260 | ...... 50,000 | .. 51,879 (70) IV I 6.000 12/18/2013. | 01/15/2033.
500255 AV 6 |KOHLS CORP. 23,012 ..23,798 | ...... 25,000 | .. 23,025 13 5.550 05/05/2016. | 07/17/2045.
501044 BZ 3 |KROGER CO.. ...99,020 |..123.175 | ... 101,432 | ...... 75,000 | .. 95,331 (989) I I 7.500 02/26/2013. | 04/01/2031.
501044 DC 2 |KROGER CO.. e . 52,456 ..50,038 | ...... 50,000 | .. 52,270 (186) 3.500 03/01/2016. | 02/01/2026.
524660 AW 7 |LEGGETT & PLATTINC.....cooccoovvvrmrrirannnns I IS . ...19,993 | ... 98.530 | ..o 20,088 | ...... 20,000 | .. 19,994 1 3.400 12/08/2015. | 08/15/2022.
525ESC  CB 3 |LEHMAN BROS 11,856 | ... 5.900 11,856 699 | ... 331 wor | n..5.400 08/04/2004. | 03/20/2020.
525ESC  0S 9 |LEHMAN BROS, INC 30,584 50,000 | ... O I 7.000 10/02/2007. | 09/28/2037.
53944X DM 4 |LLOYDS TSB BANK.....coocosmrvirrriierrinreiinreiinnnsiieseissssssssssssnssssssssssssissnnins | oonenen | oo [ eevevennins | e IFE | i 24,563 | ... 94.720 25,000 | .. 24,625 42 OV 2.800 08/14/2015. | 11/29/2024.
539830 AW 9 |LOCKHEED MARTIN CORP.. ...115.394 40,000 | .. 47,226 (176) e | .5.720 04/03/2013. | 06/01/2040.
548661 CL 9 |LOWE'S COMPANIES INC.... 115631 | ... 50,000 | .. 61,870 (383) O I 5.800 11/27/2012. | 10/15/2036.
55616X AG 2 |MACYS RETAIL HLDGS INC. 46,634 45447 | ... 50,000 | .. 46,663 30 O O 5.125 05/04/2016. | 01/15/2042.
55616X AJ 6 |MACYS RETAIL HLDGS INC. . [ 42,739 41,208 | ...... 50,000 | .. 42,802 64 e | 04300 07/28/2016. | 02/15/2043.
565849 AB 2 |MARATHON OIL CO................ I [ 62,416 |..... 91.130 | oo 55,162 | ...... 50,000 | .. 61,010 (491) R 6.800 02/14/2014. | 03/15/2032.
56585A AH 5 |MARATHON PETE CORP............ I I 22,368 ..22,163 | ... 25,000 | .. 22,388 20 B O 4.750 07/28/2016. | 09/15/2044.
56585A AH 5 |MARATHON PETROLEUM CORP.........cocosriuimiririniirerieeseieeseiseseieeseiienees | ceneees e [ 2FE 47,924 ..43,859 | ... 50,000 | .. 47,941 17 OV o 4.750 08/30/2016. | 09/15/2044.
572852  C8 2 |MARSHFIELD WI CORP........cccoviiiiriniiierinissienissssssisersssssesssssssesssinnns | sevnes e | e 1FE| oo 30,000 |...106.633 | ....cccovvvmrenne 32,061 | ...... 30,000 | .. 30,000 O O 5.700 03/25/2010. | 03/01/2028.
573284 AJ 5 |MARTIN MARIETTA MATERIALS INC.......ccoooiiriiimriinmeiienniesneieseeisenessenens | s e [ 2FE 21517 97.186 | ..oovvrerrnnn23,382 | ... 22,000 | .. 21,552 1 6.250 10/08/2013. | 05/01/2037.
574599  AY 2 [ MASCO CORP.......covtiuimriiriitnesiiesss i | s e [ 2FE| .. ...24,688 |..102.001 | ... L2716 | ... 25,000 | .. 24,715 10 O I 6.500 10/08/2013. | 08/15/2032.
55262C  AF 7 [MBIAINC. ..o | e e [ SFE| s 37,600 |..... 95.050 | ..oooovivirnen: 40,880 | ...... 40,000 | .. 38,397 82 B 6.625 01/01/2001. | 10/01/2028.
55262C  AF 7 [MBIAINC...ovooooceeeeceeeceeeeeeeeeseeeeeeeeenssseesssenssessesssnnssssnssssenssssnsssnnene | evveies | or | eeeneriene | ceeees 3FE 24125 | 95.050 | ...cccovvvennnn 25,550 | ... 25,000 | .. 24,416 31 I I 6.625 04/24/2002. | 10/01/2028.
55262C AF 7 |MBIAINC . e R 3FE| .. ....20,025 | ..... 95.050 | .... .. 18,396 | ... 18,000 | .. 19,294 (75) e [ 6.625 06/18/2003. | 10/01/2028.
55262C  AH 3 [ MBIAINC.....cooiiiiieeceieceseseeceeseiesesi e | cevinas e [ SFE| s 38,369 |...100.324 | ....ccoovvvs 35,056 | ...... 35,000 | .. 35,000 I 6.400 06/25/2003. | 08/15/2022.
55262C  AH 3 [ MBIAINC ..ottt nsnsns | eeines | e | FE| o 12,600 |...100.324 | ...ccoovrrirnne. 12,019 | ...... 12,000 | .. 12,000 IO D 6.400 05/12/2004. | 08/15/2022.
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55262C  AH 3 [ MBIAINC....oooiiiiiriieccieriieeireisees st | cevinas . ..100.324 | .................. 10,016 | ...... 10,000 | .. 10,000 I 6.400 |...... 5.908 . 06/08/2004. | 08/15/2022.
55262C AH 3 |MBIAINC ..100.324 | ...................50,080 | ...... 50,000 | .. 50,000 O I 6.400 |...... 6.425 I [ I 08/04/2006. | 08/15/2022.
55262C AD 2 |MBIAINC . . ....25,000 |..... 99.625 | ...cccoeevrnn..26,688 | ... 25,000 | .. 25,000 I I 7150 |...... 7.149 R 08/27/2013. | 07/15/2027.
55262C  AD 2 [ MBIAINC ..ottt ensenssnsns | erenes . 49,200 |..... 99.625 | ..ooveeeennn.53,375 | 50,000 | .. 49,311 40 O 7.150 |...... 7.335 09/30/2013. | 07/15/2027.
55262C AH 3 |MBIAINC ...50,000 |...100.324 | ...................50,000 | ...... 50,000 | .. 50,000 O I 6.400 |...... 6.400 . [ 09/30/2013. | 08/15/2022.
577081 AT 9 |MATTELINC ...24,981 |..105.898 | ...................26,430 | ...... 25,000 | .. 25,000 O I 4.350 |...... 4.359 [ 01/10/2011. | 10/01/2020.
577081 AW 2 |MATTELINC 75,750 |...106.108 | ......ccocoeee... 76,111 | L 75,000 | .. 75,704 (14) O I 5.450 |...... 5.380 09/16/2013. | 11/01/2041.
577081 AW 2 |MATTELINC ...55,438 |..... 97.690 | ..., 50,741 | 50,000 | .. 55,171 (110) OV 5.450 |...... 4732 PR 10/28/2014. | 11/01/2041.
577081 AW 2 |MATTELINC . . ..27,344 | ... 98.740 | ..o 25,091 | L 25,000 | .. 27,251 47) O O 5.450 |...... 4.820 . 03/10/2015. | 11/01/2041.
577081 AW 2 [MATTEL INC.....iiiiiieieeceeseecescesiecesiesesscessesessssesesesessesssiesesssnns | oo . 51,299 |.... 97.640 | ................50,741 | ... 50,000 | .. 51,274 (25) B o 5450 |...... 5.264 12/31/2015. | 11/01/2041.
582834 AP 2 |MEAD CORP........oooiiiiiiiiiiiis i sisssienes | seienes o ...54,303 |...104.580 | ...................58,981 | ...... 50,000 | .. 54,189 (40) IV 7.550 |...... 6.888 . R 09/30/2013. | 03/01/2047.
583334 AB 3 |MEADWESTVACO CORP.......ccccommiiiriiiiiiinniiissiissiessssisseisssssssssssssnisens | s - ...35,038 |...114.000 | ...................32,082 | ...... 30,000 | .. 34,601 (182) B R 6.800 |...... 5.349 I 07/22/2014. | 11/15/2032.
589331  AE 7 [MERCK & CO....cooviiiiiiiciiieieceieceeceiies e | i . 18,500 |...116.164 | ..................24,457 | ... 20,000 | .. 19,046 53 IV 5.950 |..... 6.540 01/01/2001. | 12/01/2028.
589331 AC 1 |MERCK&CO 7,738 (..124.600 | ................. 17,989 | ... 15,000 | .. 16,523 (123) O I 6.300 |...... 4.946 . . 07/01/2003. | 01/01/2026.
589331 AE 7 |MERCK&CO . ..16,931 | ..116.164 | ..................18,342 | ... 15,000 | .. 16,249 (76) 5.950 |...... 5.010 . . . 06/28/2005. | 12/01/2028.
59022C CS 0 [MERRILLLYNCH & CO......oovvuiiiiiiiiiinnicissiseiesississsiessiesiesisssiss | coiies . 25,000 |..111.418 | ...cccoeeee..n. 25,341 | L 25,000 | .. 25,000 IV 5.700 |...... 5.698 09/12/2011. | 05/02/2017.
59156R BN 7 [METLIFE INC.....coooiiiiiiiriiecceceeseeseesessessesisssisesssnssissssesssnens. | cevinas . 51,928 | oo | o 48,126 | 50,000 | .. 51,928 e | 4.050 |...... 3.827 . 08/30/2016. | 03/01/2045.
594918  AD 6 |MICROSOFT CORP........oooviiiiiirriiiririseiieessissseeeseesss s | s ol 48,934 |..109.631 | .................58,174 | ... 50,000 | .. 49,259 31 5.200 |...... 5.343 . 07/20/2009. | 06/01/2039.
594918  AD 6 |MICROSOFT CORP........ccooviiiriinriinriisniiessisssississsssssssssisssssnseens | e . 71,760 |...109.631 | ...occcvvvvvnnn 69,809 | ..... 60,000 | .. 70,219 (291) 5.200 |...... 4.016 12/06/2011. | 06/01/2039.
604059  AE 5 |MINNESOTAMINING........ccooiimiiiriiiereiieceieeseiiesesieseseesesiesssieseseesssinenes | s 28,938 |...130.181 | .cooovoris 31,867 | ...... 25,000 | .. 27,160 (166) O I 6.375 |...... 5.233 . 04/29/2003. | 02/15/2028.
605417 BY 9 |MISSISSIPPI POWER CO.. e | e e 49,050 LA5TT5 | ... 50,000 | .. 49,050 O 4.750 |...... 4.882 . 11/10/2016. | 10/15/2041.
60871R  AD 2 | MOLSON COORS BREWING CO.......ccoooorriimrriircrinsiesniisssiisssisssessnies. | oo . ...50,144 | ... 96.720 50,000 | .. 50,133 . (7) 4.980 07/24/2015. | 05/01/2042.
61166W AN 1 | MONSANTO CO ..44.602 |..... 87.010 | ... o 50,000 | .. 44,783 181 e | 4200 12/28/2015. | 07/15/2034.
61166W AN 1 [ MONSANTO CO NEW 49,502 ..48,063 | ...... 50,000 | .. 49,511 9 O O 4.200 04/07/2016. | 07/15/2034.
613549 HV 9 | MONTGOMERY COUNTY OHIO (ST. LUKES HEALTH SYSTEM)......cocouvvvnee | wovenne [ v | corvirennns | oo 1FE 24999 | ... 96.039 ..25426 | ...... 25,000 | .. 24,999 0 5.000 11/29/2013. | 05/01/2039.
615369 AC 9 |MOODY'S CORPORATION... e . ..100,000 |...103.458 .106,883 | . ...100,000 | .. ..100,000 i | 4875 08/26/2013. | 02/15/2024.
617482 4M 3 | MORGAN STANLEY SUBNOTE B I I . ...102.366 | .... ...53,587 | ...... 50,000 | .. 49,714 42 e | 4.875 08/27/2013. | 11/01/2022.
617446 7Y 9 | MORGAN STANLEY. ..100.020 | .. 76,856 | ...... 75,000 | .. 74,857 11 BV I 4.350 06/29/2015. | 09/08/2026.
61945C AD 5 |[MOSAIC CO e ..24,808 | ... 25,000 | .. 24,641 woe | 5450 11/30/2016. | 11/15/2033.
620076 BA 6 |MOTOROLA INC........oiiiiieeiciiiereiiceiiereiiesesissesissessssssssssessssssssssssneies | s I IS L0457 | 40,886 | ...... 40,000 | .. 45,278 (135) N 6.625 04/03/2013. | 11/15/2037.
620076  BF 5 |MOTOROLA SLTNS INC......cocovvmririiriereierneiererissesssssssssssssssnsssssensssssssenses | veenns | oo | eevsviverins | eoenn2FE | i 50,000 | ..o 86.780 | ....ceoeven..n. 50,059 | ... 50,000 | .. 50,000 O O 4.000 08/26/2014. | 09/01/2024.
620076  BF 5 |MOTOROLA SLTNS INC.......cccoorrimeiereiieceeieneiisnenienesissessssessssssssnnsenns | oveeee | oo | verevevseene | eeienFE | . 25,000 | ..o 86.780 i 25,000 | .. 25,000 wee | err.4.000 10/23/2014. | 09/01/2024.
626717  AF 9 [ MURPHY OIL CORP.......cccommrrimrrinrriinnriinnsiinsessssssssssssnsssssssssssssssssssnnns | onsene | oo | versvrneens | eeeneFE | 25,000 [ 76.500 | ..oooreeenn.. 24,180 | ... 25,000 | .. 25,000 IV I 3.700 06/15/2014. | 12/01/2022.
626717  AG 7 |[MURPHY OIL CORP........coccovmviiimiiiirriiinnisnsisseisnsisssissssssssssssssssssnssnnns | wovsnns | oo | consivsnene | 2eeeeFE | i 75,776 [ 61.850 | ...................69,899 | ...... 75,000 | .. 75,359 (397) O I 6.125 07/22/2014. | 12/01/2042.
626717 AD 4 |MURPHY OIL CORP.. I I IS . ..49,740 |..... 75.820 | ... ..48,075 | ...... 50,000 | .. 49,817 32 I I 4.000 12/12/2014. | 06/01/2022.
63743F  SH 0 [ NATIONAL RURAL UTILITIES.......covviiimiriinieierissieescissessrsssessssssssenssnses | coenes e | e [ IFE ] 25,000 |..... 95.523 | e 25,053 | ...... 25,000 | .. 25,000 3.500 12/20/2013. | 12/15/2024.
63743F  SL 1 |NATIONAL RURAL UTILITIES........oiviireeireeiemeiisneeieceiiesesiesesseseseenesienes | ceveees e |l AFE ] 25,000 |..... 98.980 | ..oooovrvinenn 25313 | ... 25,000 | .. 25,000 3.500 01/17/2014. | 07/15/2024.
63743F A6 3 |NATIONAL RURAL UTILITIES COOPERATIVE.........ccocomririrniireisineirerniiinns | e N R 1FE 50,000 46,146 | ...... 50,000 | .. 50,000 IO U 3.000 08/15/2016. | 08/15/2019.
646108  JE 1 |[NEWJERSEY STHSG & MTG.......coiriiirriiireiineiisneiisseissssissssiesesesnssens | s e TFE| oo 24,522 |..... 88.933 | ..o 25,673 | ..... 25,000 | .. 24,600 27 e | 4.566 12/10/2013. | 11/01/2027.
649906 K4 5 |NEW YORK ST DORM REV NON........ccociiiimiriminiinieiseeiseseisesiisessisesieons | e e 1FE ....24,938 |...103.000 | ...................26,162 | ...... 25,000 | .. 24,942 1 e | 4.250 04/14/2014. | 05/01/2039.
651639  AM 8 |NEWMONT MINING CORP.........covrrreririiinirnnieissssiersssisesesssissssssssssssssnes | sevenes e O 2FE| .. ....26,837 |....79.880 | ....coocovevenn 27,504 | ... 25,000 | .. 26,748 (37) 6.250 07/09/2014. | 10/01/2039.
65334H  AE 2 [NEXEN INC.....ooiiiiiieieeceseecessesseeiss s | cevinas e 1FE | oo 77,087 |..110.838 | .................83,444 | ... 75,000 | .. 76,923 (58) I o 5.875 09/16/2013. | 03/10/2035.
65339K 88 6 |[NEXTERAENERGY.....cooviiiiiiiiiieiiiieiinniscissieieisssie e sssiessesssssessssssssssnes | covenes | e | 2FE| oo 25,000 |.....89.320 | ......ccoeco......21,780 | ... 25,000 | .. 25,000 O D 5.000 01/18/2013.| 01/15/2018.
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655844  AX 6 |NORFOLK SOUTHERN CORP........coosrivimriiririrerieneeisesiseseiessisessissssions | s . L1736 68,023 60,000 | .. 56,364 187 IV o 5.640 |...... 6.351 [MN...... 06/09/2009. | 05/17/2029.
665228 CB 6 | NORTHERN ILLINOIS GAS CO........ccooovimriimriiinnisnniisnnissssssssessssisnssins | s L2797 | 57,095 | 50,000 | .. 49,598 25 5.900 |...... 6.000 |JD....... 03/05/2009. | 12/01/2032.
665772  BQ 1 |NORTHERN STATES POWER.......cooiiiiiiiiiiiieeiinneieneisseseissessisesesssnesons | s B 122166 | ...................36,368 | ...... 30,000 | .. 29,221 50 B I 6.500 |...... 6.852 |MS...... 05/03/2002. | 03/01/2028.
665772 CA 5 |NORTHERN STATES POWER - MINN e | | e [ TFE| s 48,125 [..111.206 | ..ccceeerenlD7,770 | e 50,000 | .. 48,417 46 5.250 5.521 |U....... 01/30/2009. | 07/15/2035.
670346 AH 8 |NUCOR CORP..........coiiimirriiiririeeiiisenissesissesissssessssse s | s e 2FE ...57,359 |..117.270 | ...................62,552 | ...... 50,000 | .. 56,780 (176) B 6.400 |...... 5313 | JD....... 08/28/2013. | 12/01/2037.
64966H YJ 3 |NY SER G 1BUILD AMERICA BONDS..........coocvuirriirrrirniisceeinsesieeesieeenins | cevenns e 1FE ...35,310 |..110.145 | ..................40,632 | ...... 35,000 | .. 35,012 (28) . 5598 |...... 5513 [MS...... 03/30/2010. | 03/01/2026.
680616  VH 9 | OLENTANGY LOCAL SCHOOL DISTRICT........covvvirriirmiiinniiinniiesniiinniiens | s e TFE| oo 29,322 |..104.842 | .................26,938 | ...... 25,000 | .. 28,389 (126) e | 6.260 |...... 3.396 |JD....... 02/05/2013. | 12/01/2038.
68389X  AG 0 |ORACLE CORP.........ooiiiiiriiiireiiereiereiseseiieseiieseseesesissesiesssesssssessseesenins | ceneeen | oo [ eevveneins | e 1FE ..20,273 |..114.416 | ..........c........21,540 | ...... 20,000 | .. 20,095 (29) O I 5.000 |...... 4.826 | JJ....... 07/20/2009. | 07/08/2019.
690742 AD 3 |OWENS CORNING [N IR e R 2FE| .. ....24,836 |....99.083 | ...................25,964 | ...... 25,000 | .. 24,890 16 O 4.200 |...... 4.286 |JD....... 10/08/2013. | 12/15/2022.
69352)  AK 3 |PPLENERGY SUPPLY LLC......ccoooiiiiiiimeiireiiisseiieseeiesesiesesessseseesesssssnennns | s e [ AFE | o 90,000 |....45.000 | ...................50,400 | ...... 90,000 | .. 90,000 I 6.000 |...... 5.999 |JD....... 01/21/2014. | 12/15/2036.
69352) AN 7 |PPLENERGY SUPPLY......coviiimrrimiriinnriinneiiensisnnssssssssssssssssssssssssssssssnnns | wveees | or | vovevinenns | evvens 4FE ...50,229 |....61.470 | ......cc.e....... 39,625 | ... 50,000 | .. 50,148 (28) O I 4.600 |...... 4528 | JD....... 02/25/2014. | 12/15/2021.
69352) AK 3 |PPLENERGY SUPPLYLLC.. I N ST (P 4FE| .. ..74,834 |...45370 | ................. 42,750 | ..... 75,000 | .. 74,843 3 IO I 6.000 |...... 6.017 | JD....... 05/13/2014. | 12/15/2036.
694032 AT 0 |PACIFIC BELL......oouiiiiieieiiieriieseieseieceiiecessesessesesesesessesessesesiesssines | e e [ 2FE | o 12,400 |...124.585 | ................. 12,120 | ..... 10,000 | .. 11,317 (109) OV 7125 |...... 5.295 [MS...... 07/01/2003. | 03/15/2026.
694032 AT 0 |PACIFIC BELL. ... | e e [ 2FE ..124585 | ..................60,601 | ...... 50,000 | .. 59,531 (815) BV O 7125 |...... 4.568 [MS...... 12/18/2013. | 03/15/2026.
713448 BZ 0 |PEPSICO INC......ooiiiiieiiieiiceiieseeiesesisssissssssse s | i e 1FE ..49,738 | ..... 96.530 | ...ccoovvvvnnnn 49,627 | 50,000 | .. 49,752 6 I O 4.000 |...... 4.032 [MS...... 07/28/2014. | 03/05/2042.
71647TN  AF 6 |PETROBRAS GLBL FIN BV......oooiiiiiiieiiiisiniesssieissieeesississsensssnns | evenes e | AFE| oo 24,599 |..... 66.000 | ...cccev.... 21,843 | o 25,000 | .. 24,699 42 O 4.375 |...... 4.603 |MN...... 10/23/2014. | 05/20/2023.
717081 DE 0 |PFIZER INC......coooiiiiceeeeesessesesesisesssesi s | o e 1FE A3 98.763 | .................51,523 | ... 50,000 | .. 47,331 53 e | 4.300 |...... 4.658 |JD....... 09/19/2013. | 06/15/2043.
718172 AM 1 | PHILIP MORRIS INTL INC......coouiiiiriiiniiiiriiiseeeieeseiseseissssieseiseseiseneiiene | s e 1FE| .. POVt I I 95.504 | ..cccoverern.49,810 | ... 50,000 | .. 51,298 (30) B 4375 |..... 4.204 |MN...... 03/26/2013. | 11/15/2041.
718546 AH 7 |PHILLIPS B6..........coooriiereiiieiscisscisssisssssssssssssss s | o I I L 112.581 | e 46,981 | 40,000 | .. 48,409 (180) BV O 5.875 |...... 4471 [MN...... 04/03/2013. | 05/01/2042.
718546 AH 7 [PHILLIPS B6..........oooiiviceiiiciiiciiscciisseeiessisssisessisssesses s | e o LA12.581 | 117,483 | 100,000 | covvoererirns 105,288 (95) IV o 5.875 |...... 5.485 | MN...... 08/26/2013. | 05/01/2024.
718507  BK 1 |PHILLIPS PETE DEB........ccoisiiiiiiiiieiieieiesieiesisseisssiessssssesesssssssssenssssnnss | sevenes e ...124.200 45,000 | .. 46,632 (87) O D 7.000 |...... 6.559 |MS...... . 02/09/2009. | 03/30/2029.
724479 AJ 9 |PITNEY BOWES INC.......ccoooiiiiirriineiiseisneissnissssissssessssssssssssssssnniens | ovnnns | oo | vonevvsnens | eoenFE | 49,879 [ 97.970 50,000 | .. 49,907 10 BV O 4625 |....4.655 |MS...... . 03/21/2014. | 03/15/2024.
724479  AJ 9 |PINTEY BOWES INC. 50,000 | .. 49,806 o |en4.625 |.....4.688 | MS...... . 11/30/2016. | 03/15/2024.
724479  AJ 9 |PITNEY BOWES INC s | e 49,659 50,000 | .. 49,659 O O 4.625 |....4.737 |MS...... . 12/21/2016. | 03/15/2024.
72650R AR 3 | PLAINS ALL AMER PIPELINE.........cccostiimiimrirenirineississseneesensssissessssssnnses | sevees o ...61,138 |...121.832 50,000 | .. 60,320 (286) I I 6.650 08/28/2013. | 01/15/2037.
69349L AA 6 |PNC BANK.. N 45,502 |...110.734 45,000 | .. 45,000 5.250 03/16/2005. | 01/15/2017.
742718 BH 1 |PROCTOR & GAMBLE...........cccociiriiiriiiiriiineissesisseiisssssesesiesessssssnssess | s - ....24,250 |...128.566 25,000 | .. 24,568 32 N 6.450 01/01/2001. | 01/01/2026.
742718 BH 1 |PROCTOR & GAMBLE........cooouiiitiiniiieiineiise et sssnssesins | seeees . 29,000 |...128.566 25,000 | .. 27,298 (176) IV I 6.450 04/29/2003. | 01/15/2026.
74348Y DZ 1 |PROSPECT CAPITAL CORP............ IR 24,995 24614 | ... 25,000 | .. 24,995 wee | en.5.750 11/30/2016. | 05/15/2031.
743862  AA 2 | PROVIDENT COMPANIES INC.........cooiiririiiieeiceiieeseieeseiseseisesesseseiienens | s - 11,191 |..118.934 | oo 11,912 | ... 10,000 | .. 10,989 (62) O I 7.250 09/10/2013. | 03/15/2028.
74432Q  AH 8 |PRUDENTIAL FINANCIAL INC NOTES......covvitimriernireierssesseesssesesessessnnes | sevenes ...108.168 50,000 | .. 48,066 89 O O 5.400 10/12/2011. | 06/13/2035.
74432Q  AQ 8 |PRUDENTIAL FINANCIAL INC NOTES, e [ ...111.025 50,000 | .. 48,699 51 e |-.....5.700 12/06/2011. | 12/14/2036.
74432A YV 6 |PRUDENTIAL FINANCIAL INC......coooirvirriiinrieseiieseeiesssisssissssisssssssssenns | ceeeees e | 2FE ] 050,000 ... 98.090 . 50,000 | .. 50,000 O 4.600 09/30/2014. | 09/15/2044.
74432A  YY 0 |PRUDENTIAL FINANCIAL INC........oovvviiiriiiiriisceiessiensissssssssisseisnsienns | coneees e | 2FE einnnn...50,000 98.100 L49,143 | L 50,000 | .. 50,000 B O 4.050 11/21/2014. | 11/15/2034.
747525 AJ 2 |QUALCOMM INC......oiiiiiieiiciiieseiieceiieseiiesesiesesiesessesesisessssessssesesiesenins | s ol ...95,660 |..... 90.940 | .... 105,229 | oo 100,000 | .. 95,860 135 OV o 4.650 07/30/2015. | 05/20/2035.
755553 YH 1 [READING PA......oiiiiiiiiceisisise et sssssssssnens | sevenes . 50,000 |...100.010 | .cocovvivrirrrnns 47,957 | ... 50,000 | .. 50,000 3.250 03/31/2015. | 11/01/2029.
755553 XS 8 |READING PA TXBL G/O........oreoreeireeiiceeieseiiesesisseseesesissessssesssseseesnsens | woveeee | oo | covevvenens | cevens TFE| o 106,006 |...106.000 | ..........c...... 106,054 | ..oooovovvri 100,000 | covooueerneinne 105,690 (213) 5.300 04/28/2015. | 11/01/2033.
76720A  AC 0 |RIO TINTO FIN USA PLC......iiiiiiriiirriinriiinsriseseisnssssessissssssesssssssssnssenns | ceeenes e | e 1FE 49,448 51722 | 50,000 | .. 49,531 83 N I 3.500 03/01/2016. | 03/22/2022.
777543 QL 6 |ROSEMONT ILL. ... sssessssssssssnssssnnnes | oo e TFE| s 33,890 |...109.000 | ..................34,002 | ...... 30,000 | .. 33,613 (115) B 6.000 09/05/2014. | 12/01/2035.
779382 AR 1 |ROWAN COMPANIES INC........ccovooriiiieiireiieneeiesesieseeissesissessessssseesesnnes | wveree | v | cerevirenens | cevens 4FE ...50,052 |..... 71.580 | ..ovvriereen45,500 | ... 50,000 | .. 50,044 . (5) B I 4.750 05/27/2015. | 01/15/2024.
78008S LB 0 [ROYAL BANK CANADAL........cooviriiinintiesiesisienssssesssiesssssssesssssssssesssssnns | wovenes e P 1FE] .. ..24,750 | ... 91.590 | .o 23,993 | . 25,000 | .. 25,000 91 O 3.000 02/18/2015. | 10/19/2034.
78010X  AE 1 |ROYAL BANK OF SCOTLAND PLC.........ccomiimmeiieririicerieceiiscesieneseenesiesenes | ceveees e 2FE| o 49,721 |..114.048 | ...............53,937 | ... 50,000 | .. 49,876 30 5.624 01/01/2011. | 08/24/2020.
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78387G  AM 5 | SBC COMMUNICATIIONS.........coovimrivirrriierisesiseeeissseissseisessssssssssenssnenes | wveees | o0 | cevevienens L7081 | 85,853 | ...... 75,000 85,672 (370) B 6.450 |...... 5.198 07/08/2013. | 06/15/2034.
78390X  AC 5 [SAICING.....coooiiricrccreinccsssnssnssssssssnsssssssssssssnssssnsssssssnnnns | soneees | o [ eevevsneiins | e3P E | v 48,899 1.....99.627 | Lo 47,436 | 50,000 48,952 19 5.950 |...... 6.118 12/18/2013. | 12/01/2040.
803111 AM 5 | SARALEE CORP . ....53,063 |...105.038 | ...................54,380 | ...... 50,000 52,652 (100) B 6.125 |...... 5.618 05/03/2012. | 11/01/2032.
808626 AG 0 | SCIENCE APPLICATIONS.......ovvvirrirrrersriserismssssessssssssssssssssssssssssssennss | wveens | ov | vevevseeens | evvens 3FE | s 50,000 |.....90.380 | ....cccooew..... 44,614 | .. 50,000 50,000 5.500 |...... 5.499 09/30/2014. | 07/01/2033.
824348 AL 0 | SHERWIN-WILLIAMS CO.......ccocooimriimrinmeiiamemscesisnesssnesissesessessssesessnsns | oveeee | oo | covevvenens | eevees 1FE ...50,500 {...131.859 | ...ccoovvrrrrn...61,367 | ... 50,000 50,249 (32) O I 7.375 |...... 7.272 05/15/2009. | 02/01/2027.
T8490F  EA 3 |SLM CORP.......coiiiiiivieriiieriiereiessiieseise e esssssssssssessessssssssinnnns | cenenes | oo [ eeveeneiins | o 3FE]| .. ...30,000 |.....78.658 | .....c.ccc0.....22,316 | ...... 30,000 30,000 B 4700 |...... 4.700 06/26/2003. | 12/15/2028.
78490F  EN 5 |SLM CORP.......cooviiiiiiiriiiciieniesesesesinssisssisssssssssessesssssssssssssnnns | ceneees | o [ eoveennnns | o SFE| s 30,000 |....84.310 | ..cccccccoe..nn 22,878 | oo 30,000 30,000 5.300 5.299 07/17/2003. | 12/15/2028.
T8A42F  AZ 1 |SLM CORP.......cooiiiiiiiriieriereereieseise e ssesiesssiesssienens | cerenen | oo [ cevereiins | o 3FE ..40,000 |.....82.318 | ... 32,392 | .. 40,000 40,000 e 5.625 5.838 07/30/2003. | 08/01/2033.
T8490F  SL 4 [SLM CORP......cooiiiriiiieirisrie st issssisssisssiesssesissssssssesssiessenssens | veveee | oo | eovessinens | vovens 3FE| .. ...25,000 |....76.553 | ......ccocce0..... 17,802 | ..o 25,000 25,000 5.500 5.500 02/10/2005. | 03/15/2030.
832696 AB 4 | SMUCKER COMPANY.........cooiiiimiiimeiiimeiienesienenessesssesesssssesssssesssssessesesens | veeee | oo | conevevenens | eevens 2FE| s 25,000 |..101.450 | ..................25,988 | ...... 25,000 25,000 3.500 3.500 09/13/2013. | 10/15/2021.
837004 BX 7 |SOUTH CAROLINA ELECTRIC & GAS.......coommivirriireiieeiinssssssssssesssnnenes | wveeee | v | cevvvirnenns | eevens 1FE ...45500 |..112.522 | ...................55,769 | ...... 50,000 46,747 125 IV I 5.300 5.949 08/27/2003. | 05/15/2033.
837004 BW 9 |SOUTH CAROLINA ELECTRIC & GAS.........ooirviiireiiireiennisseissesissssisnenes | s ..118.805 | ..................46,194 | ... 40,000 39,255 52 O I 5.800 6.049 05/24/2004. | 01/15/2033.
842400 FC 2 | SOUTHERN CALIFORNIA EDISON..........coiiiiriiieriiireieereiienesesnesissesiesenes | wveeee [ v | cerevienees 2115840 | 29,717 | 25,000 25,611 (18) PO 5.625 5418 07/20/2009. | 02/01/2036.
84265V  AE 5 | SOUTHERN COPPER CORP...........cccovviimmmiimnniinnisnnisnnissniisssssssnssssnses | coneees | o [ eevvennins | eeenn2FE | iiini..52,369 ... 96.945 | ..................56,103 | ... 52,000 52,348 (7) B 6.750 6.692 09/30/2013. | 04/16/2040.
84265V  AG 0 | SOUTHERN COPPER CORP...........ccoovviimiririeriinniseeisessiseseisssessssssnssons | ceveees ..22,905 | ...... 25,000 | .. 23,704 1 5.250 5.633 07/28/2016. | 11/08/2042.
843646 AJ 9 | SOUTHERN POWER CO......ocovviiiiiiiiiniiniiicsiienisiineissisesiessesssssissionnss | weenes | oo | corevenni 106481 | e 101,001 | covvoiriinns 100,000 | coovvvrerrirnne 100,467 9) 5.250 5.216 08/26/2013. | 07/15/2043.
790849  AK 9 | ST. JUDE MEDICAL INC.......ccooooriiriiiriiiriieseisseissseissesiessssssssesssssenns | s ..101.014 | ..................48,392 | ... 50,000 47,967 41 e | 4.750 5.014 08/28/2013. | 04/15/2043.
854502 AC 5 | STANLEY BLACK & DECKER........cccosriiiiriiriiiieiiereeiesesiseseissssisssiseseions | e ..100.432 | .o 51,425 | L 50,000 49,897 17 IO 3.400 3.443 09/24/2013. | 12/01/2021.
855030 AM 4 |STAPLES INC.....ccoooiiriiiriiscissnissnessnsssnsisssisnssssssssnsssssssssnssssnssns | ovnnns | oo | conevisnnne | eeenFE | i, 15,449 1....96.500 | oo 15,071 | 15,000 15,371 (53) B O 4.375 3.917 05/27/2015. | 01/12/2023.
857477 AL 7 |STATE STREET CORP.......cocossiviirriinreiisreisreisenesssessenesssnesissnsseensssnsens | ovenne | oo | cenevenennne | oo TFE ] . 24,917 [ ...98.820 | oovvvccen 24,951 | L 25,000 24,948 9 O I 3.100 3.145 11/17/2014. | 05/15/2023.
866930 AG 5 | SUNAMERICA, INC.......cocooorrerrinriinneiisneiinssisssssssssssssssssssssssssssssssnnnns | oveees | oo | vevvvnnenns | eenFE | 24,208 [....96.831 | cooiviiiiiennnnn 21,167 | e 25,000 24,443 13 B 5.600 5.784 01/31/2005. | 01/31/2097.
867658 AM 1 | SUNOCO LOGISTICS.........occoovvvirrriirnriinnisneiieseiessssisnniessssesssssssssessnenns | oonenen | o [eovevenniens | erenn2FE | i 24,872 | s [ 22,875 | 25,000 24,672 4.950 07/28/2016. | 01/15/2043.
867658 AN 9 | SUNOCO LOGISTICS PRTNRS.... 25,000 24,996 0 oo | 4250 06/29/2015. | 04/01/2024.
871829  AQ 0 [SYSCO CORP.....cccevviriiernrieierisinsesisessssssssesssssesssssssssssssssssssssessessssssenes | serenns | oo | eovenvennne | e 2FE | v 24,443 1....97.130 | vovvvvivinennn . 24,613 | . 25,000 24,603 66 B 2.600 06/13/2014. | 06/12/2022.
87425E  AK 9 | TALISMAN ENERGY......ccoooiiiiimiiriirirsnciennesnneisscsisssesssssisnsssssnssssnssnnnes | coneve | o [eoveveneons | eeeni2FE | 48,921 1 .....80.670 | ...................35,584 | ... 45,000 48,744 (91) 6.250 11/05/2014. | 02/01/2038.
87612E  AK 2 | TARGET CORP.. 25,000 23,792 43 6.350 04/29/2009. | 11/01/2032.
87612E  BA 3 | TARGET CORP......cccoccosrviirriiinriisnniisnnissnisnnissnissssssssssssnssssssssssssssnees | coneve | o [eovevennens | e IFE | iiiiiii..49,695 | .....97.640 | .................. 49,722 | ... 50,000 49,707 6 e 4.000 10/23/2014. | 07/01/2042.
88163V AD 1 | TEVA PHARM FINANCE LLC......ccoooirrimnrirnririnneiireneeirseeiseesisessisensssenninns | ceveven | oo [evvivennins | ceren2FE | iiiiii..56,638 | ...113.289 | ...................55,445 | ... 50,000 56,110 (185) 6.150 12/18/2013. | 02/01/2036.
88732J) AU 2 | TIME WARNER CABLE INC.. 50,000 59,889 (232) e |0 .8.750 03/26/2013. | 06/15/2039.
889278 TD 9 |TOLEDO OH RFDG LTD......cosvvviirriinnriinnniieneissneesssesienessenessssessessssssenens | wovenee | oo | cenevonennne | e TFE | i 24477 [ .97.450 | v 24,248 | 25,000 24,577 41 O I 3.400 10/31/2014. | 12/01/2025.
890236 JC 7 | TONGANOXIE KS RFDG SER A.......cocvvvivirvirnrirernnineirernsisseessssnssssssssesssnsssnes | seenns | oo | eovsrivnnne | oo TFE | iiiiiiii0000.24,505 .....96.850 | ..vcvvvnenn. 24,206 | ... 25,000 24,568 32 B 3.600 11/04/2014. | 07/01/2027.
891906 AB 5 | TOTAL SYSTEM SVCSINC.. . 75,000 | .. 73,518 208 e | 03750 04/14/2014. | 06/01/2023.
893830 AF 6 | TRANSOCEAN INC.......oocouirrirriirrninnniisesnissniissssisssssssssisssssssssssssssnnnns | ovnene | ov | censvvnenns | eenFE | 118,120 [1..56.500 | vvvvvrrrerenn82,500 | o 100,000 | ccovvorerrirnne 116,147 (696) ] 7.500 02/14/2014. | 04/15/2031.
893830 AF 6 | TRANSOCEAN INC.......ccoooirriiirriiriiisnniisnnisssisneissssessssisssssssnssssnssnnnns | ovnnne | oo | convvvsnnne | eonBFE ] i...89,399 [.....56.500 | ...vvvvvvnnnn 61,875 | e 75,000 87,690 (602) O I 7.500 04/10/2014. | 04/15/2031.
893830 AT 6 | TRANSOCEANINC.... et e | o | eveeeennns | oo AFE | 27,548 ....53.000 | i 19,500 | e 25,000 27,413 (56) O I 6.800 09/05/2014. | 03/15/2038.
912920 AC 9 |U S WEST COMMUNICATIONS INC......coovverrrirmrrirmnrennerirnnrisnnssssnisnnninns | woveene | v | vevvvreeens | eenFE | ciiiiiiiren.85,000 [.....98.300 | ovvvevivrrrenn81,159 | e 85,000 85,000 O I 6.875 09/17/2013. | 09/15/2033.
912920 AG 0 |U S WEST COMMUNICATIONS INC.......cocooirreimrerameerenerrnnersenenssnessnneninns | weveeee | oo | vevevvennne | eenFE | iiiii.32,002 |.....99.862 | ...................30,405 | ...... 32,000 32,001 0 O I 7.125 11/07/2013. | 11/15/2043.
91324P  BJ 0 [UNITED HEALTH GROUP.........ccootvirriirriirriinsissssiisssssesssssssssessssssssiens | ceveees 116790 | ... ..52,454 | ...... 50,000 49,623 287 B 6.000 06/04/2009. | 02/15/2018.
913330  BH 8 |UNITY TWP PAMUN AUTH......cooiiiiimiiinisciscesseissseissesissssisnssissnenes | e [ or | ceveiennns ..101.000 | o 24192 | ... 25,000 25,000 3.250 11/04/2014. | 12/01/2033.
91912E  AA 3 [VALE SA.....oiiiiiceieresereseseissseisssesssesissesisssssissesisssssssssssssssssnns | coneee | o [ eevevenenns | e 2FE | i 49,624 . 66.140 LA44250 | ... 50,000 | .. 49,635 6 O I 5.625 11/17/2014. | 09/11/2042.
91913Y AL 4 |VALERO ENERGY CORP......c.ccocrvirmiiirniieierisieerssisisssssssssssesssssssesssssanes | covenes ...117.857 15,327 | e 100,000 | .oooerverennne 107,421 (186) e [ 6.625 09/19/2013. | 06/15/2037.
920355  AJ 3 | VALSPAR CORPITHE.......ccoooiiiiemeiiereiiieceeiesesiesesiesesiesesiessssssssssssesssssnins | cveees | v | vovevienens LA44735 | .. 50,000 50,478 e | 4.400 11/01/2016. | 02/01/2045.
92343V BS 2 | VERIZON COMMUNICATIONS........ccoovtuiermirerrniiererisisssssiesssssenssssssensnssens | eovneen | o0 | woverinninns L8276 | 60,018 | ...... 50,000 56,568 (233) B 6.400 09/30/2013. | 09/15/2033.
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Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
92344W  AB 7 | VERIZON MARYLAND INC......cooomrrrmrierirnenrneeserseniesessensssissssesssssssssssnsess | svvveee | [ eovsevnnnes | cennFE | i 25,483 | .....96.653 | .................. 25,658 | ...... 25,000 25,000 B 5125 |..... 5.000 |JD....... 06/19/2003. | 06/15/2033.
92344W  AB 7 | VERIZON MARYLAND INC......cocosurirmrirmrimrniniinerirerinnensnsssissssenssnssenssnens | evnenee | oo [ eovneevenne | ceenFE | i 27,788 1 ....96.653 | ..o 30,790 | ... 30,000 29,742 135 B 5125 |..... 5.642 |JD....... 03/24/2004. | 06/15/2033.
92344W  AB 7 | VERIZON MARYLAND INC......ccoouirmmerirrimeessninersessesssseesssisssssessessssesssnins | sevees . . AT747 |....96.653 | ..................50,849 | ...... 50,000 47,992 75 B 5125 |..... 5.502 |JD....... 09/30/2013. | 06/15/2033.
925524 AV 2 |VIACOM, INC.....ovviiririieierissirsiessisiessssiesssssssesssssessesssssesssssssssessenssssses | neviens | oo | svseerenins | soenes 2FE| oo 23,906 |...103.186 | ...................25,902 | ...... 25,000 24,478 46 . 5.500 |...... 5.813 [MN...... 04/16/2004. | 05/15/2033.
92553P AL 6 [VIACOM INC NEW.......cooiiririrririeisninsriesienesseessessssssensesssessssenssssssensensns | nevenee | oo | covensrnens | voens 2FE 24,721 (....74.990 | ..................20,725 | ...... 25,000 24,734 5 B 4500 |...... 4571 |FA...... 07/28/2014. | 02/27/2042.
92553P AR 3 [VIACOM INC NEW.......ooiiiiiriiiineireeiseiieesiesisecssssssisssssesssessssssssssssssnsnsens | oeveiee | oo | eeeserenns | e 2FE 24,810 |....91.310 | oo 23,979 | oo 25,000 24,845 18 . 3.250 |...... 3.343 |MS...... 02/15/2015. | 03/15/2023.
92553P AP 7 [VIACOM INC......coomieiieimeineiieriesiieesenisssisessssssssssenssesssssssssssssssessesssssssnnes | neveee | oo | eovenernens | voens 2FE 44,591 [ .o [ v 39,776 | e 50,000 44,591 B 4.375 |...... 5.129 |MS...... 12/08/2016. | 03/15/2043.
92857TW  BD 1 |VODAFONE GRP PLC......ccooiiimiireirriiniiiesieseneissssssissessesssesessessssesssssnssns | eovenee | o | eoesverenens | oeeens 2FE ...49,144 |....80.400 | ..................43,944 | ...... 50,000 49,175 16 B 4.375 |...... 4482 |FA....... 09/05/2014. | 02/19/2043.
92976G  AJ 0 | WACHOVIABANK NOTES........cocovimiirinrieinineiesnsssisssssssssssessssssssesssssenns | nevvene | oo | svseverenins | voeees 1FE ....75,000 |..128.422 | ..................94,259 | ...... 75,000 75,000 B 6.600 |...... 6.600 |JJ....... 12/11/2007. | 01/15/2038.
929903 AM 4 |WACHOVIA CORP SENIOR NOTES........ccoimruirimrirermeernersensseeessensssssssses | eevnees | | oveverenens | oeeens TFE | i 75,000 |..104.853 | ..................82,478 | ...... 75,000 75,000 5.500 5.500 |FA....... 10/27/2011. | 08/01/2035.
931142 CB 7 |WAL-MART STORES.......ccoostiriiiiiniineississsissisessssssssissssssssesssesssssesssssns | sonees L2741 | 29,666 | 25,000 24,297 28 5.250 |...... 5.523 |MS...... 04/29/2009. | 09/01/2035.
931142 CB 7 | WAL MART STORES.......ccosturrimirierierieesseisssiesiessesesssssssssessesssssssenses. | senenes L2741 | 53,398 | 45,000 44,190 29 . 5.250 |...... 5415 |MS...... 03/30/2010. | 09/01/2035.
931142 DG 5 |WAL-MART STORES.......cccostimmrimrimerrnneiseessssissessessssssesssssssssssssssssssssanssnns | wonsees | oo | eeseevnenne | eerendIFE | iiiiiiinninnn45,029 | oo 94.003 | ...cccooevvrnn.50,400 | ... 50,000 45,330 91 B 4.000 |...... 4620 |AO...... 09/19/2013. | 04/11/2043.
94707V AC 4 |WEATHERFORD INTL LTD....ccvvueirieriniriirininerieninenienissessensnssnsssenssnes | cenvees | oo | vevivernnee | e DFE | i 48,218 |, 72410 | .oovrenn..43,000 | ... 50,000 48,558 230 B 4500 |...... 5.125 |AO...... 06/23/2015. | 04/15/2022.
94973V BJ 5 [|WELLPOINT INC....ovvrieireimeimerieisiesieniseeseesssssessesssssesssssssssesssesssesssssssans | seveens . ..24,976 | ... 97.640 | ..o 24,929 | ... 25,000 24,985 2 . 3.500 |.....3.511 |FA...... 11/12/2014. | 08/15/2024.
94974B  EV 8 |WELLS FARGO & CO.....cevouiiiiiiiciicrieiiriississiesiesessisensisssisesisssssssens | oeveins | oo | sovessinens [ oo TFE| i 50,000 |...110.759 | oo 53,727 | e 50,000 50,000 B 4.600 04/11/2011. | 04/01/2021.
94974B  FJ 4 |WELLS FARGO & CO....covvermirurirrierieriereseeissssseriessesesssessssssssssessessssssnne | vevenee | oo | eevenernens | vovens 1FE ...24,793 |...100.010 | .......c..ce.......25,090 | ...... 25,000 24,845 21 i 3.450 05/02/2014. | 02/01/2023.
959802 AH 2 |WESTERN UNION CO....ccoourvrrireieireiieriinsenensssessessssssssssesssssssssssssssssssns | eevneee | 0 | oeeesenens | oevens 2FE| .. ..75,632 |..... 98.372 | .o 78,598 | ... 75,000 75,581 (15) B 6.200 09/17/2013. | 11/17/2036.
959802 AM 1 |WESTERN UNION CO......covrimriirirririiieiinsriesisesesseiessiessesssssesssssssssnesies | eovnnee | o | evevereners | vevees 2FE| oo 24211 |..... 97.647 | ..covrvern 25,491 | L 25,000 24,254 14 B 6.200 11/07/2013. | 06/21/2040.
969133  AK 3 |WILLAMETTE INDS, INC......vvrrrreemrieeieeieeiesssesssessessesssssssssssssssssssssssssnsas | eovnens | oo | oesviienies | cerees 2FE ..27,345 |..122.723 | ..o 30,872 | e 25,000 26,029 (116) B 7.850 01/01/1998. | 07/01/2026.
969457  BD 1 |WILLIAMS COS INC......oomiiririieinriciisisieseiesesssiessssssssssssesssssssessesssssnes | neveene | oo | evvneerenins | vonees 3FE ....88,882 | ..... 71120 | ....co...........84,000 | ... 75,000 87,242 (615) B 7.750 03/31/2014. | 06/15/2031.
969457  BM 1 |WILLIAMS COS INC.......cvvvrmriirierieriierienissesensssssensessssssssesssssssessesssssssns | oneeen | oo | coverenenne | vereneFE [ veivirirninnnn 32,309 | o 75.370 | .ovvrveeenn.30,188 | ..o 25,000 31,689 (259) B 8.750 05/12/2014. | 03/15/2032.
976656 BW 7 |WISCONSIN ELECTRIC POWER CO... L 116.741 50,000 48,463 63 e 5.625 09/10/2003. | 05/15/2033.
976656 BW 7 |WISCONSIN ELECTRIC POWER CO.......cooomirriririrrirniineiessiesiesesssssssiens | s LBTA | 29,912 | 25,000 26,439 (56) B 5.625 02/03/2005. | 05/15/2033.
97705L  WR 4 |WISCONSIN STATE TAXABLE SERVICE.......c.couveriiererrseeineieriesesesssnen | weees LA08.977 | 27,597 | 25,000 25,000 5.500 09/14/2009. | 05/01/2029.
984121 CB 7 | XEROX CORPORATION.......... ...115.081 50,000 59,980 (226) .|.n8.750 03/26/2013. | 12/15/2039.
984121 CL 5 | XEROX CORPORATION BOND........ocoorerieririnirierierereessenisersensenssnensenens | vveeen | oo | overenenne | verenn2FE [ i 39,692 | oo 91.440 | .....cccc0.......36,096 | ...... 40,000 39,718 10 e 4.800 04/28/2015. | 03/01/2035.
984121 CH 4 | XEROX CORP......ccooiiiiiiiiiiiiiiiisnisniicsiissiississississssssssssenssssssssssssssssssssessensss | covnnes | oo | onnionnnes | cenensF B | cvvconniennieennn 24,097 | 95.360 | ...................24,570 | ...... 25,000 24,286 189 e 2.800 11/19/2015. | 05/15/2020.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations.......... XXX ...17,124,697 ..16,417,448 16,875,639 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities | | |
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities.. 0 XXX 0 0 0 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities | | | |
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities 0 XXX 0 0 0 0 0 XXX XXX XXX XXX XXX
Industrial & Miscella‘neous (Unaffiliated) - Other Loan-Backed and Structured Securities
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUMHIES. .........vviiiiiiisiiis e 0 XXX 0 0 0 0 0 XXX XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)............ouu i sssesssnssssssssnsenens | eoensnenes 17,019,109 XXX | s 17,124,697 | oo 16,417,448 | ........... 16,875,639 [ .o ()] (22,490) [ ..o 0 | s 0 XXX XXX XXX XXX XXX
Hybrid Securities - Issuer Obligations | | | |
4299999. Hybrid Securities - ISSUET ODIIGAtIONS. ... .vuuirsuerseresirssrisseis st | seessnssssnsene s 0 XXX () (V] 0 0 0 0 0 XXX XXX .S [P | 1) R 0 XXX XXX
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1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
Hybrid Securities - Residential Mortgage-Backed Securities
4399999. Hybrid Securities - Residential Mortgage-Backed Securities XXX (P 0 0 0 0 0 XXX XXX XXX ] a0 | i 0 XXX XXX
Hybrid Securities - Commercial Mortgage-Backed Securities
4499999. Hybrid Securities - Commercial Mortgage-Backed Securities.......... XXX (O PN 0 0 0 0 0 XXX XXX XXX XXX XXX
Hybrid Securities - Other Loan-Backed and Structured Securities
4599999. Hybrid Securities - Other Loan-Backed and Structured Securities XXX { N 0 0 0 0 0 XXX XXX XXX XXX XXX
4899999, TOtal = HYDIIA SECUMIES. ...vvurveirsserseresseesstrssis ekt 0 XXX () I (V] I 0 0 0 0 0 XXX XXX .S PN | 1) IR 0 XXX XXX
Parent, Subsidiaries & Affiliates - Issuer Obligations
4999999. Parent, Subsidiaries & Affiliates - Issuer OblIGAtIONS............couriiriirieirieice e 0 XXX (U R (U 0 0 0 0 0 XXX XXX XXX | a0 | e 0 XXX XXX
Parent, Subsidiaries & Affiliates - Residential Mortgage-Backed Securities
5099999. Parent, Subsidiaries & Affiliates - Residential Mortgage-Backed SECUNIES. ... v 0 XXX (L] R 0 [ 0 0 0 0 0 XXX XXX DO I | I O 0 XXX XXX
Parent, Subsidiaries & Affiliates - Commercial Mortgage-Backed Securities
5199999. Parent, Subsidiaries & Affiliates - Commercial Mortgage-Backed Securities 0 XXX (L] (] 0 0 0 0 0 XXX XXX .S I | I I 0 XXX XXX
Parent, Subsidiaries & Affiliates - Other Loan-Backed and Structured Securities
5299999. Parent, Subsidiaries & Affiliates - Other Loan-Backed and Structured Securities 0 XXX 0 0 0 0 0 XXX XXX XXX XXX XXX
5599999. Total - Parent, Subsidiaries & Affiliates 0 XXX 0 0 0 0 0 XXX XXX XXX XXX XXX
Totals
7799999.  Total - ISSUET OBHGAHONS. ...vv.rerersssresserssere e sees st es sttt | erensnenes 17,034,109 XXX | 17,139,697 | ... 16,432,448 | ... 16,890,639 [ ..ooiiriviriniins ()] (22,490) [ ..ovvveirieninnn [0 0 XXX XXX XXX XXX XXX
7899999. Total - Residential Mortgage-Backed Securities. 759,233 XXX 518,811 0 44 0 0 XXX XXX XXX XXX XXX
7999999. Total - Commercial Mortgage-Backed Securities.. 0 XXX 0 0 0 0 XXX XXX XXX XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUMtIES. .......cvivcirniiisiiniririssrensiies 0 XXX 0 0 0 0 XXX XXX XXX XXX XXX
8399999. Grand Total - Bonds.......... 17,793,343 XXX ...17,697,778 (22,446) | .. XXX XXX XXX XXX XXX
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1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
Current Year's

F Rate per Unrealized Other-Than- Total Foreign

or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange NAIC

ei| Number of Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B./A.C.V. Change in Desig- Date
CUSIP Identification Description Code |gn Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) / Accretion | Recognized (15+16-17) BJA.C.V. nation | Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
23317H 80 5 [DDR CORP PFD......ccvtiiirinirieriieiirissineniesiesesssissisessesssssssenssssesns | eovenens | eon | erevens 1,000.000 | ..........25.00 | ...... 25100 | .coorrieernnni25,000 | ... 23.830 25,000 [ oo | e 1583 | e [ | e | e o0 | | P3L | 03/26/2013.
949746 72 1 |WELLS FARGO & CO PFD.....ccosiiiirimninsnisnissmsssnissnsssnsssssssesssssssnsnns | onsrsens | oo | svneens 1,000.000 | ..........25.00 | ..... 25.250 | .ovieeennnn25,000 | oo 23.000 | .. 23,000 25,000 e [0 [ [ P2L | 11/20/2012.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)...........oww.iriiriiiiiriiiirisisissississes s ...50,000 XXX | e 46,830 50,000 0 2,844 0 0 0 (V) N 0 XXX XXX
8999999, Total - Preferred SIOCKS. ...........cvvrrevirrireeieiieieieeeieti sttt esiesine evessssssssssssseessenes ...50,000 XXX | s 46,830 50,000 0 2,844 0 0 0 (V] [ 0| XXX XXX
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Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
Current Year's
F Rate per Other-Than- NAIC
or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Market
ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B./A.C.V. Exchange Change | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares |  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. (a) Acquired
C on Stocks - Industrial and Miscellaneous (Unaffiliated)
008492 10 0 |AGREE REALTY CORP. 250.000 11,513 | ..o 46.050 ..11,513 AT3 | e e (847) (847)] .. L | 03/22/1996.
00206R 10 2 |AT&TINC 150.000 6,380 72 .396 L | 10/04/2016.
345370 86 0 |FORD MOTOR COMPANY NEW 785.000 9,522 | 12130 | 9,522 | e 10,016 [ [ [ [ (494) L | 12/01/2016.
369604 10 3 | GENERAL ELECTRIC COMPANY.......oovuiimieririeieineeinesneriesssesssnssssnsssssensnnees | cvsnenes 400.000 12,640 69 553 L | 06/29/2016.
37045V 10 0 | GENERAL MOTORS COMPANY .......oovirrvimriirniisessissesisessissssisssssssssssnsssens | svieees 300.000 10,452 72 O I 2,034 L | 06/29/2016.
717081 10 3 |PFIZER INC ..ot sesssssssssssnsenssenes | cvinenes 200.000 6,496 B0 | coveeriereeeriens | s (234) L | 10/04/2016.
842587 10 7 | SOUTHERN COMPANY.......oiimiiumirimeiirrimeesssissessesesesssesssssissssssssssessssssssesssssans | cvsneees 150.000 7,379 84 (76) L | 10/04/2016.
97381W 10 4 [WINDSTREAM. ..ottt sssssenss | essenes 95.000 696 57 (48) L | 07/17/2006.
20341y 10 4 |COMMUNICATIONS SALES & LEASING INC (SPINOFF OF WINDSTREAM)...... | .cceeuue 114.000 2,897 274 767 L | 04/27/2015.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)..........coviieieiiiiiiniiniiiins v 67,974 1,316 |0 | e, 0L I 0 XXX XXX
Common Stocks - Mutual Funds
112830 10 4 |BROOKFIELD REAL ASSETS......coomiureimeimerieriinessessssessesssssssssssssssssssssssssnens | snevese | avn | soeereeees 1,641.000 36,611 3,822 | o | s (889) L | 03/25/2013.
19766 10 2 [COLUMBIA FDS SER TR Il.uiuiiiiiiiiririiinieissieississiessssssssssessssssssessssssssesssens | sonvenes | oer | cveveenes 12,437.811 67,164 1,743 (1,741) L | 10/17/2012.
21924U 30 0 |CORNERSTONE (CZECH REPUBLIC).......ccosuvurirerireerreseninensenssesssssesssessssnnes | ceevees 18.000 271 60 (33) L | 03/04/2009.
25155T 51 0 |DWS STRATEGIC INCOME FUND.........coommiriimreiirinireeieseiiesesiesesisssnisnssinnnes | evvvies | eee | cevevioens 4,183.949 | ..o, 18,870 B43 | i [ (418) L | 06/16/1993.
30286C 64 2 |FIRST TRUST INT RATE HEDGE Q4.........ovvomiviriirierienieesssiseriesiesesseessnsens | cveenns 5,051.000 42,944 2,367 .384 L | 03/26/2015.
354713 50 5 | FRANKLIN STRATEGIC INCOME FUND.........ccocmiiirirmrineirerinrireeissinserissssnenes | eveenen | aee | eevneian 4,558.217 43,896 1,088 | oo | e 2,188 L | 09/04/2012.
67075A 10 6 |NUVEEN PREFERRED & INCOME TERM FUND........ccccovinriiirnirinirnrirerssissereninnes | snvens 2,000.000 45,860 3,876 .340 L | 07/31/2012.
74433A 10 9 |PRUDENTIAL GLOBAL SHORT DURATION......cotiimimmsresieremsssinssrssnsssnssssesssness | eneenas 2,240 L | 12/26/2012.
9299999. Total - Common Stocks - Mutual Funds 15,840 XXX XXX
9799999. Total - Common Stock 17,156 XXX XXX
9899999. Total Common and Preferred Stock 19,999 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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Annual Statement for the year 2016 of the CZEC H CATH O LIC U N IO N

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 - Industrial and Mi:

002824 BB 5 |ABBOTT LABORATORIES.......ccocmivmrrniieierineireninninns 03/01/2016........ WELLS FARGO.......... 25,030 346
00287Y AR 0 [ABBVIE INC......coiiriieieiiiceercseenisessi sttt nesnseniens. | seesssenessnes 03/01/2016........ WELLS FARGO.......... 50,718 688
031162  BY 5 |AMGENINC............ 03/01/2016........ WELLS FARGO.......... 50,188 534
14149Y  AY 4 |CARDINAL HEALTH INC SR.....c.coevenrrirrinnes 03/01/2016........ WELLS FARGO.......... 25,682 376
166764 AT 7 | CHEVRON CORP NEW NOTE........cocosiuiiiiiirriniiieinsieissiessesissiesisssessssi s ssssesessesssssesssessnssnss | sessnsenessnnes 03/01/2016........ JANNEY MONTGOMERY SCOTT.......ccvveerirircrrnnernns 24920 | oo 25,000 | i

501044 DC 2 |KROGER CO......cocorvrumrrirrrrirines 03/01/2016........ WELLS FARGO.......... 52,456 238
76720A  AC 0 [RIO TINTO FIN USA PLC......ooiiiiiriiiireineiseie e ssssssessesssssensesesssesssenssssnss | soesssenessnes 03/01/2016........ JANNEY MONTGOMERY SCOTT.... 49,448 783
38379W  TT 9 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION.........cviivriirriierrierssseiseierissienissnnes 04/07/2016........ JANNEY MONTGOMERY SCOTT.... 25,000 58
61166W AN 1 |MONSANTO CONEW.......ccocvvrvrnrnnee 04/07/2016........ JANNEY MONTGOMERY SCOTT.......ccovrvvrrirrirnrirenen 49,502 508
55616X  AG 2 |MACYS RETAIL HLDGS INC......coriuiiiiircriiiiieiissiteesieiesie et 05/04/2016........ WELLS FARGO.......... 46,634 811
12505B  AC 4 |CBRE SERVICES INC........covvrrrvrvririiriririinns 05/05/2016........ WELLS FARGO.......... 21,496 160
12505B  AD 2 |CBRE SERVICES INC. 05/05/2016........ WELLS FARGO.......... 5,263 47
500255 AV 6 |KOHL'S CORP 05/05/2016........ WELLS FARGO.......... 23,012 436
33766  AF 0 |FIRSTENERGY SOLUTIONS CO............ 05/11/2016........ WELLS FARGO.......... 49,975 859
25152R  3H 4 | DEUTSCHE BANK AG.....c.ciiiiiiiiiiiitieris et 06/16/2016........ JANNEY MONTGOMERY SCOTT.......ccvvemrrrrrcirrrirenes 50,000 24
25152R XA 6 | DEUTSCHE BANK AG.....cctiiiiiiriieisiiciesisisisesi bbbttt 07/11/2016........ JANNEY MONTGOMERY SCOTT......ccvvevrrrrrrrrnrnnns 49,547 226
075896 AB 6 |BED BATH & BEYOND INC... 07/28/2016. WELLS FARGO.......... 49,299

40414L  AM 1 [HCP INC...oovoiiiceeicsee s 07/28/2016........ JANNEY MONTGOMERY SCOTT......ccvvevrrrrrririeirnns 49,768

55616X  AJ 6 [MACY'S RETAIL HLDGS INC.......cocovrvriririiirieierierirerieisseesiens 07/28/2016........ JANNEY MONTGOMERY SCOTT.... 42,739

56585A  AH 5 [ MARATHON PETE CORP........cccoiiiiiiiiiiiniiiciiiesicississiissisissss s ssssssinsnes | sovessiissinnns 07/28/2016........ JANNEY MONTGOMERY SCOTT.... 22,368

84265V AG 0 |SOUTHERN COPPER CORP 07/28/2016........ JANNEY MONTGOMERY SCOTT..... 23,693

86765B AM 1 | SUNOCO LOGISTICS 07/28/2016. JANNEY MONTGOMERY SCOTT. 24,672

124857 AR 4 |CBS CORP NEW 08/11/2016........ JANNEY MONTGOMERY SCOTT.... 49,548

63743F A6 3 | NATIONAL RURAL UTILIT COOPERATIVE.........coceiiirieriersiineirereessiesissisesesssessesenssessssenens | seesseserensnnes 08/15/2016........ JANNEY MONTGOMERY SCOTT.......ccovverrrerrrrrrirnes 50,000

56585A  AH 5 | MARATHON PETROLEUM CORP.......coviiiiiiirirerinnisiesisisesssietssss et essnes 08/30/2016........ WELLS FARGO.......... 47,924

59156R BN 7 [METLIFE INC....ccooovririiiiriciieniienienirseienien 08/30/2016........ WELLS FARGO 51,928

920355  AJ 3 |VALSPAR CORP/THE 11/01/2016 WELLS FARGO 50,478

219350  AX 3 |CORNING INC.....coovvieriiieirrieinsisieisniesesisins 11/10/2016........ WELLS FARGO 51,220

31428X AT 3 |FEDEX CORP ... | 11110/2016........ WELLS FARGO.......... 15,810

31428X AU 0 |FEDEX CORP .| 11/10/2016........ WELLS FARGO.......... 48,923

605417  BY 9 |MISSISSIPPI POWER CO 11/10/2016........ WELLS FARGO.......... 49,050

30219G AP 3 |EXPRESS SCRIPTS HOLDING 11/17/2016........ WELLS FARGO.......... 49,569

125050  AB 9 [CBL & ASSOCIATES.......ccovviriiierinrieissiseissssssissssenes 11/30/2016........ WELLS FARGO.......... 48,115

428236  BR 3 [HEWLETT-PACKARD CO.....cctviiireiiiiiireiineieeesieisseisese st ssessessessssssessessene | soessssesessnnes 11/30/2016........ WELLS FARGO.......... 50,419

457153 AG 9 [INGRAM MICRO INC......ovvuiriiiririiireierinniciseiseresincina 11/30/2016........ WELLS FARGO.......... 25,421

61945C  AD 5 | MOSAIC CO....ooovrerrieiireierieieiseiersninsins 11/30/2016........ WELLS FARGO.......... 24,641

724479 AJ 9 |PITNEY BOWES INC......ooiiriiiiiiiiiciesiseiei ettt 11/30/2016........ WELLS FARGO.......... 49,806

74348Y  DZ 1 |PROSPECT CAPITAL CORP......cctviiiiiririeisiisiesssisesesis st essnes 11/30/2016........ WELLS FARGO.......... 24,995

92553P AP 7 [VIACOM INC......cooiviriiircriiicieriereiissirenesineenas 12/08/2016........ WELLS FARGO.......... 44,591

25470D  AG 4 |DISCOVERY COMMUNICATIONS.... 12/21/2016........ WELLS FARGO.......... 46,946

375558  BJ 1 |GILEAD SCIENCES INC.......c.oiiiiiiieiniiiieisiieisiss st ssessssnsesssssssssensens | sesesiesinnins 12/21/2016........ WELLS FARGO.......... 48,026

44106M AT 9 [HOSPITALITY PROP TRUST.....c.eervrimircrinrirernrineanes 12/21/2016........ WELLS FARGO.......... 24614

724479 AJ 9 | PITNEY BOWES.......oiiiiiiiiisiisiiisiiseis e sns st senissassnssnsessnsensses | nesessesssseens 12/21/2016........ WELLS FARGO.......... 49,659

3899999. Total - Bonds - Industrial and Miscellaneous.... 1,713,085

8399997, Total - BONAS - PAIt 3..........oouiviviiieeieicieeicceeeceeeeee ettt en e senneeeennaeaesaen 1,713,085

8399998. Total - Bonds - SUMMAIY IEM fTOM PAt 5.ttt e et ees | eeseeeeeesessee e e e e s e e s b a8 e e A e e 428 e e £ a2 842128 £ 2R 42 s e st e s e bt ns e st 74,750
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Annual Statement for the year 2016 of the CZEC H CATH O LIC U N IO N

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
8399999, TOAl = BOMAS. ...ttt 8 E 88 R R 8 SEEE L8 eEE LR eEE 16 LE1eEE R R E oL EE L L E R LR E LR 1,787,835 | oo 1,817,000 | oo 17,039
Common Stocks - Industrial and Miscell
369604 10 3 |GENERAL ELECTRIC CO 06/29/2016.. JANNEY MONTGOMERY SCOTT. 300.000 9,132 XXX
37045V 10 0 [ GENERAL MOTORS CO......cccovvveririiniinciienes 06/29/2016........ JANNEY MONTGOMERY SCOTT. 300.000 8,418 XXX
00206R 10 2 [AT&T INC...ccoovriirirriieiisrierireseeiesreesienes 10/04/2016........ JANNEY MONTGOMERY SCOTT 150.000 5,983 XXX
369604 10 3 | GENERAL ELECTRIC COMPANY.... 10/04/2016.. JANNEY MONTGOMERY SCOTT. 100.000 2,955 XXX
717081 10 3 |PFIZER INC 10/04/2016........ JANNEY MONTGOMERY SCOTT 200.000 6,730 XXX
842587 10 7 | SOUTHERN COMPANY 10/04/2016........ JANNEY MONTGOMERY SCOTT. 150.000 7,455 XXX
345370 86 0 |FORD MOTOR COMPANY NEW 12/01/2016........ JANNEY MONTGOMERY SCOTT. 785.000 10,016 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous OO OO PO OO OO OO OO OO OO PO PP P PO OO OP PO PO PP PPO PO PP PP PO PP PP PPPOPPPRON 50,689 XXX 0
Common Stocks - Parent, idiaries and Affiliates
[ [ T I e XXX
9199999. Total - Common Stocks - Parent, SUDSIBIANES AN AFfIIAEES. .. ... it s febene e r st bbb 0 XXX 0
Common Stocks - Mutual Funds
[ [ o I e XXX
9299999. Total - COMMON SOCKS = IMUIUBI FUNAS. ...ttt re fE 18 E R 88 L Ef L E L0 E 8 E L8 E bbb bbbt 0 XXX 0
Common Stocks - Money Market Mutual Funds
[ [ P I I XXX
9399999. Total - Common Stocks - MONEy Market MUBUAI FUNGS. ...k eibb stk bbbt 0 XXX
9799997. Total - Common Stocks - Part 3........ccccovvvivniiinnis 50,689 XXX
9799999. Total - Common Stocks.................. 50,689 XXX
9899999. Total - Preferred and COMMON SHOCKS.........uuuuiuiriiiririiusiiisiisiere ettt ssissess ettt 08880k EEf kR8s 50,689 XXX s 0
9999999. Total - Bonds, Preferred and COMMON SEOCKS...........c.cciueiiicieieiceeieiie ettt ettt ettt ss bt ebsas ostetebasassesas s seses s se s et s s s sebeb s s eees s s ebe b s s e s et e s e s et b s se s et en et et e b s as s e b s s ns et b s anbebnset et s anaetanas 1,838,524 XXX e 17,039




Annual Statement for the year 2016 of the CZEC H CATH O LIC U N IO N

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

vi3

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
o Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
Bonds - U.S. Government
38374L WD 9 |MULTICLASS CMO.......ccooommrvvimrriiereriineiierenies .. 1 02/22/2016. | CALLED..........ccocoevvveces 1,714 | 1,714 | 1714 | s 1714 | s 0 07/20/2035.
3136G0 KN 0 | FEDERAL NATIONAL MORTGAGE ASSN............ .. | 02/24/2016. | CALLED..........ccoevrivrrrrec 50,000 | ... 50,000 | ... 50,000 | ..coovrririnnns 50,000 | ..oovomriririnns 0 05/24/2032.
3136G1 F7 9 |FEDERAL NATIONAL MORTGAGE ASSN .. 1 03/07/2016. | CALLED.........c.coovvvnenes 25,000 | ...oooooee 25,000 | ...oooeoue 25,000 25,000 0 03/06/2028.
31359F QL 5 |FANNIE MAE REMIC TRUST v |- 1 03/31/2016. | CALLED (PARTIAL)......oovvvrrircrirneirsinnns 105 105 0 105 | X
313374 GB 6 |FEDERAL HOME LOAN MORTGAGE.................. .. | 03/31/2016. | CALLED (PARTIAL).........ocvvverarriranirrnes 96 96 0 296 | [ | ) (VOO ST
313602 VN 1 |FEDERAL HOME LOAN MORTGAGE.... .. | 03/31/2016. | CALLED (PARTIAL) 5 5 0 5
31395X EJ 0 |FEDERAL HOME LOAN MORTGAGE.... .| 03/31/2016. | CALLED (PARTIAL) 52 52 0 .52
31358Q BR 5 |FEDERAL NATIONAL MORTGAGE ASSN.... .. | 03/31/2016. | CALLED (PARTIAL) 12 12 0 .12
31358R BM 4 |FEDERAL NATIONAL MORTGAGE ASSN .| 03/31/2016. | CALLED (PARTIAL) 20 20 0 .20
313580 MV 5 |FEDERAL NATIONAL MORTGAGE ASSN.... .. | 03/31/2016. | CALLED (PARTIAL) 87 87 0 .87
313580 MV 5 |FEDERAL NATIONAL MORTGAGE ASSN.... .. | 03/31/2016. | CALLED (PARTIAL) 43 43 0 .43
313921 Y8 5 |FEDERAL NATIONAL MORTGAGE ASSN .| 03/31/2016. | CALLED (PARTIAL) 158 158 0 158
31393X RL 3 |FEDERAL NATIONAL MORTGAGE ASSN.... .. | 03/31/2016. | CALLED (PARTIAL) 999 999 0
36204E 4J 3 |GNMA PASS THRU POOL.. .| 03/31/2016. | CALLED (PARTIAL) 9 9 0
36205 ZD 0 |GNMA PASS THRU POOL.. .. | 03/31/2016. | CALLED (PARTIAL) 13 13 0
36206C SB 6 |GNMA PASS THRU POOL.. .. | 03/31/2016. | CALLED (PARTIAL) 13 13 0
36218T BU 1 |GNMA PASS THRU POOL.. .. | 03/31/2016. | CALLED (PARTIAL) 99 99 0
36224Y QE 2 |GNMA PASS THRU POOL.. .. | 03/31/2016. | CALLED (PARTIAL) 13 13 0
362258 PP 7 |GNMA PASS THRU POOL.. .| 03/31/2016. | CALLED (PARTIAL) 43 43 0
36202X DA 2 |GNMA PASS THRU POOL.. .. | 03/31/2016. | CALLED (PARTIAL) 80 80 0
36202D 3G 4 |GNMAPASS THRU POOL.. .. | 03/31/2016. | CALLED (PARTIAL) S 164 0
36202D CC 3 |GNMA PASS THRU POOL .| 03/31/2016. | CALLED (PARTIAL)......coovvvecrvrrrrierirnens 145 0
36202E BU 2 |GNMA PASS THRU POOL.. .. | 03/31/2016. | CALLED (PARTIAL) 134 0
36202E EH 8 |GNMA PASS THRU POOL.. .| 03/31/2016. | CALLED (PARTIAL) . 260 0
36290R 5P 4 |GNMAPASS THRU POOL.........cccoooommrrirarrirannrinns .| 03/31/2016. | CALLED (PARTIAL)......covvrrerrrrrrrererennns 218 0
38374K LR 2 |GOVERNMENT NATIONAL MORT. ASSN.... .| 03/31/2016. | CALLED (PARTIAL) 950 0
38374L HA 2 | GOVERNMENT NATIONAL MORT. ASSN............ | .. | 03/31/2016. | CALLED (PARTIAL) B 1,315 0
38375) HQ 1 |GOVERNMENT NATIONAL MORT. ASSN............ .| 03/31/2016. | CALLED (PARTIAL)......ccovvrrmcrrrrerrererennns 1,351 0
38375Q EY 1 |GOVERNMENT NATIONAL MORT. ASSN.... .| 03/31/2016. | CALLED (PARTIAL) 1,794 0
38374X SX 4 |GOVERNMENT NATIONAL MORT. ASSN............ | .. | 03/31/2016. | CALLED (PARTIAL) - 2,208 0
38374B DJ 9 |MULTICLASS CMO......comsrvierriiririereiieneiieenees .. | 03/31/2016. | CALLED (PARTIAL).......coooerveeerriirnrir 469 0
38374B 6B 4 |MULTICLASS CMO .. | 03/31/2016. | CALLED (PARTIAL) 999 0
38374K B8 5 |MULTICLASS CMO .. | 03/31/2016. | CALLED (PARTIAL) s 933 0
38374K WP 4 |MULTICLASS CMO.......ccoomiriirireririiniinirienienes .. | 03/31/2016. | CALLED (PARTIAL)......coorvvrrrrrerirerirnnns 881 0
38374K WN 9 |MULTICLASS CMO .. | 03/31/2016. | CALLED (PARTIAL) 1,813 0
38374L  J4 4 |MULTICLASS CMO .| 03/31/2016. | CALLED (PARTIAL) . 1,902 0
38374M  WZ 8 |MULTICLASS CMO........cooimmvvirriiarniisceiiineiens .. | 03/31/2016. | CALLED (PARTIAL).........ccvvvvrirrirarirranes 1,685 0
38374K WP 4 |MULTICLASS CMO .. | 04/20/2016. | CALLED.... 241 0 241 11/20/2033.
38374K WN 9 |MULTICLASS CMO .. | 04/20/2016. | CALLED.... 496 0 496 11/20/2033.
31359F QL 5 |FANNIE MAE REMIC TRUST .. | 06/30/2016. | CALLED (PARTIAL) 107 0 107
313374 GB 6 |FEDERAL HOME LOAN MORTGAGE.... .| 06/30/2016. | CALLED (PARTIAL) 91 0 .91
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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
o Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity

CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date

313602 VN 1 |FEDERAL HOME LOAN MORTGAGE.... .. | 06/30/2016. | CALLED (PARTIAL) 5 0

31395L 4D 0 |FEDERAL HOME LOAN MORTGAGE.... ....| .- | 06/30/2016. | CALLED (PARTIAL) S 1,000 0

31358Q BR 5 |FEDERAL NATIONAL MORTGAGE ASSN............ .| 06/30/2016. | CALLED (PARTIAL)......ooocvvvecrvrrrierirnene 1 0

31358R  BM 4 |FEDERAL NATIONAL MORTGAGE ASSN.... .. | 06/30/2016. | CALLED (PARTIAL) 25 0

313580 MV 5 |FEDERAL NATIONAL MORTGAGE ASSN............ | .. | 06/30/2016. | CALLED (PARTIAL) S 68 0

313580 MV 5 |FEDERAL NATIONAL MORTGAGE ASSN............ .| 06/30/2016. | CALLED (PARTIAL).......covvvmmcrrrrrirererennns 34 0

313921 Y8 5 |FEDERAL NATIONAL MORTGAGE ASSN.... .. | 06/30/2016. | CALLED (PARTIAL) 210 0

31394C K6 8 |FEDERAL NATIONAL MORTGAGE ASSN.... .| 06/30/2016. | CALLED (PARTIAL) 567 0

31393X RL 3 |FEDERAL NATIONAL MORTGAGE ASSN .. | 06/30/2016. | CALLED (PARTIAL) 556 0

36204E 4J 3 |GNMA PASS THRU POOL.. .| 06/30/2016. | CALLED (PARTIAL) 10 0

36205 ZD 0 |GNMA PASS THRU POOL.. .. | 06/30/2016. | CALLED (PARTIAL) 13 0

36206C SB 6 |GNMA PASS THRU POOL.. .. | 06/30/2016. | CALLED (PARTIAL) 14 0

36218T BU 1 |GNMA PASS THRU POOL.. .| 06/30/2016. | CALLED (PARTIAL) 8 0

36224Y QE 2 |GNMA PASS THRU POOL.. .. | 06/30/2016. | CALLED (PARTIAL) 13 0

36225B PP 7 |GNMA PASS THRU POOL.. .| 06/30/2016. | CALLED (PARTIAL) 55 0

36202X DA 2 |GNMA PASS THRU POOL.. .. | 06/30/2016. | CALLED (PARTIAL) 85 0

36202D 3G 4 |GNMAPASS THRU POOL.. .. | 06/30/2016. | CALLED (PARTIAL) 151 0

36202D CC 3 |GNMAPASS THRU POOL.. .. | 06/30/2016. | CALLED (PARTIAL) 167 0

36202E BU 2 |GNMA PASS THRU POOL.. .. | 06/30/2016. | CALLED (PARTIAL) 119 0

36202E EH 8 |GNMA PASS THRU POOL.. .| 06/30/2016. | CALLED (PARTIAL) 249 0

36290R 5P 4 | GNMA PASS THRU POOL .. | 06/30/2016. | CALLED (PARTIAL) 157 0

38374K LR 2 |GOVERNMENT NATIONAL MORT. ASSN............ | .. | 06/30/2016. | CALLED (PARTIAL) s 994 0

38374K NP 4 | GOVERNMENT NATIONAL MORT. ASSN............ .| 06/30/2016. | CALLED (PARTIAL)......oovvvecrvrnrrireririnens 365 0

38374L HA 2 |GOVERNMENT NATIONAL MORT. ASSN.... .. | 06/30/2016. | CALLED (PARTIAL) 1,253 0

383750 HQ 1 |GOVERNMENT NATIONAL MORT. ASSN............ .. | 06/30/2016. | CALLED (PARTIAL) . 1,323 0

38375Q EY 1 |GOVERNMENT NATIONAL MORT. ASSN............ .| 06/30/2016. | CALLED (PARTIAL).......covvvmmrerrrrrererennns 1,685 0

38374X SX 4 |GOVERNMENT NATIONAL MORT. ASSN.... .. | 06/30/2016. | CALLED (PARTIAL) 2,529 0

38379W TT 9 | GOVERNMENT NATIONAL MORT. ASSN............| .. | 06/30/2016. | CALLED (PARTIAL) B 1,429 0

38374B DJ 9 |MULTICLASS CMO........coorvirrvicirieceiieceiieeenes .. | 06/30/2016. | CALLED (PARTIAL).........ccurvearriireriir 862 0

38374B 6B 4 |MULTICLASS CMO .| 06/30/2016. | CALLED (PARTIAL) 953 0

38374K B8 5 |MULTICLASS CMO .. | 06/30/2016. | CALLED (PARTIAL) S 1,412 0

38374L  J4 4 | MULTICLASS CMO......ccooommrriemiriieniiireseiireneiieens .. | 06/30/2016. | CALLED (PARTIAL).......coooerveerrieerir 1,640 0

38374M WZ 8 |MULTICLASS CMO .| 06/30/2016. | CALLED (PARTIAL).......covvvmmcrvrerirererennns 1,721 0

36204E 4J 3 |GNMAPASS THRU POOL.. .. | 07/15/2016. | CALLED...........cocouvvveerenes 193 0

31359F QL 5 |FANNIE MAE REMIC TRUST......coovveririrririinie .. | 09/30/2016. | CALLED (PARTIAL)......cvoorvermrrirrcners 115 0

3133T4 GB 6 |FEDERAL HOME LOAN MORTGAGE ASSN........ .. | 09/30/2016. | CALLED (PARTIAL) 97 0

313602 VN 1 |FEDERAL HOME LOAN MORTGAGE ASSN........ .. | 09/30/2016. | CALLED (PARTIAL) e 5 L2 I 5 0

31395L 4D 0 |FEDERAL HOME LOAN MORTGAGE ASSN........ .. 1 09/30/2016. | CALLED (PARTIAL).........ccvvverirriraniirnnes 2,000 | .o 2,000 | ..o 2,000 | .o 2,000 .o 0

31358Q BR 5 |FEDERAL NATIONAL MORTGAGE ASSN.... .. | 09/30/2016. | CALLED (PARTIAL) 13 13 0

31358R  BM 4 |FEDERAL NATIONAL MORTGAGE ASSN.... .. | 09/30/2016. | CALLED (PARTIAL) 27 27 0

31358U MV 5 |FEDERAL NATIONAL MORTGAGE ASSN.... .. | 09/30/2016. | CALLED (PARTIAL) 103 103 0

313580 MV 5 |FEDERAL NATIONAL MORTGAGE ASSN.... .| 09/30/2016. | CALLED (PARTIAL) 51 51 0
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
o Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
313921 Y8 5 |FEDERAL NATIONAL MORTGAGE ASSN .. | 09/30/2016. | CALLED (PARTIAL) 208 208 208 0
31394C K6 8 |FEDERAL NATIONAL MORTGAGE ASSN .. | 09/30/2016. | CALLED (PARTIAL) 1131 | s 1131 | s 1,131 0
31393X RL 3 |FEDERAL NATIONAL MORTGAGE ASSN. .| 09/30/2016. | CALLED (PARTIAL) 0
36205) ZD 0 |GNMA PASS THRU POOL .. | .. 09/30/2016. | CALLED (PARTIAL) 0
36206C SB 6 |GNMAPASS THRU POOL........cocovvvvciirriiieas .| 09/30/2016. | CALLED (PARTIAL)......ccovvvrmcrvrrircrernnns 0
36218T BU 1 |GNMA PASS THRU POOL.. .. | 09/30/2016. | CALLED (PARTIAL) 0
36224Y QE 2 |GNMA PASS THRU POOL.. .. | 09/30/2016. | CALLED (PARTIAL) 0
36225B PP 7 |GNMA PASS THRU POOL.. .| 09/30/2016. | CALLED (PARTIAL) 0
36202X DA 2 |GNMA PASS THRU POOL.. .. | 09/30/2016. | CALLED (PARTIAL) 0
36202D 3G 4 |GNMAPASS THRU POOL. .| 09/30/2016. | CALLED (PARTIAL)........covvvecricriicriras 0
36202D CC 3 |GNMAPASS THRU POOL.. .. | 09/30/2016. | CALLED (PARTIAL) 0
36202E BU 2 |GNMA PASS THRU POOL.. .. | 09/30/2016. | CALLED (PARTIAL) 0
36202E EH 8 |GNMA PASS THRU POOL.. .| 09/30/2016. | CALLED (PARTIAL) 0
36290R 5P 4 |GNMA PASS THRU POOL.. .. | .. 09/30/2016. | CALLED (PARTIAL) 0
38374K LR 2 | GOVERNMENT NATIONAL MORTGAGE ASSN... | .. | 09/30/2016. | CALLED (PARTIAL) 0
38374K NP 4 | GOVERNMENT NATIONAL MORTGAGE ASSN... | .. | 09/30/2016. | CALLED (PARTIAL) 0
38374L HA 2 | GOVERNMENT NATIONAL MORTGAGE ASSN... | .. | 09/30/2016. | CALLED (PARTIAL) 0
38375) HQ 1 |GOVERNMENT NATIONAL MORTGAGE ASSN... | .. | 09/30/2016. | CALLED (PARTIAL) 0
38375Q EY 1 |GOVERNMENT NATIONAL MORTGAGE ASSN... | .. | 09/30/2016. | CALLED (PARTIAL) 0
38374X SX 4 |GOVERNMENT NATIONAL MORTGAGE ASSN... | .. | 09/30/2016. | CALLED (PARTIAL) 0
38379W TT 9 | GOVERNMENT NATIONAL MORTGAGE ASSN... | .. | 09/30/2016. | CALLED (PARTIAL) 0
38374B DJ 9 |MULTICLASS CMO........cosrvuirrriiririecriierevienenes .. | 09/30/2016. | CALLED (PARTIAL) 0
38374B 6B 4 |MULTICLASS CMO. .. | 09/30/2016. | CALLED (PARTIAL) 0
38374K B8 5 |MULTICLASS CMO. .. | 09/30/2016. | CALLED (PARTIAL) 0
38374L  J4 4 |MULTICLASS CMO. .| 09/30/2016. | CALLED (PARTIAL) 0
38374M WZ 8 |MULTICLASS CMO. .. | 09/30/2016. | CALLED (PARTIAL) 0
313602 VN 1 |FEDERAL HOME LOAN MORTGAGE. .. [ 12/30/2016. | CALLED..........ccocourrrres 0 07/25/2019.
31359F QL 5 |FANNIE MAE REMIC TRUST. .. | 12/31/2016. | CALLED (PARTIAL) 0
313374 GB 6 |FEDERAL HOME LOAN MORTGAGE.... .. | 12/31/2016. | CALLED (PARTIAL) 0
31395L 4D 0 |FEDERAL HOME LOAN MORTGAGE .| 12/31/2016. | CALLED (PARTIAL) 0
31358Q BR 5 | FEDERAL NATIONAL MORTGAGE ASSN. ...| .. | 12/31/2016. | CALLED (PARTIAL) 0
31358R  BM 4 |FEDERAL NATIONAL MORTGAGE ASSN............ .. [ 12/31/2016. | CALLED (PARTIAL).......coooerveerrirerri 0
313580 MV 5 |FEDERAL NATIONAL MORTGAGE ASSN .. | 12/31/2016. | CALLED (PARTIAL) 0
313580 MV 5 |FEDERAL NATIONAL MORTGAGE ASSN .. | 12/31/2016. | CALLED (PARTIAL) 0
313921 Y8 5 |FEDERAL NATIONAL MORTGAGE ASSN .| 12/31/2016. | CALLED (PARTIAL) 0
31394C K6 8 |FEDERAL NATIONAL MORTGAGE ASSN ...| .. | 12/31/2016. | CALLED (PARTIAL) 1,257 | oo 1,257 0 [ | e 1,257 | e,
31393X RL 3 |FEDERAL NATIONAL MORTGAGE ASSN............ .| 12/31/2016. | CALLED (PARTIAL)......ooocvvvcrirriircrirens 712 712 0 712
36205) ZD 0 |GNMA PASS THRU POOL.. .. | 12/31/2016. | CALLED (PARTIAL) 14 14 0 .14
36206C SB 6 |GNMA PASS THRU POOL.. .. | 12/31/2016. | CALLED (PARTIAL) 14 14 14 0 .14
36218T BU 1 |GNMA PASS THRU POOL.. .. | 12/31/2016. | CALLED (PARTIAL) 9 9 | 9 0 9
36224Y QE 2 |GNMA PASS THRU POOL.. .. |.. [ 12/31/2016. | CALLED (PARTIAL) 13 13 13 0 .13 N
362258 PP 7 | GNMA PASS THRU POOL.......coommrvirriciirnnnes .. 1 12/31/2016. | CALLED (PARTIAL)......coooorrverrrirerris 60 60 60 0 B0 | e e | e (V1 (OOOPOORTOOOTN TPR
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

€via

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 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./AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
36202X DA 2 |GNMA PASS THRU POOL.. .| 12/31/2016. | CALLED (PARTIAL) 95 95 95 .95 0 .95
362020 3G 4 |GNMA PASS THRU POOL.. .| 12/31/2016. | CALLED (PARTIAL) S 102 102 102 0 102
36202D CC 3 |GNMA PASS THRU POOL. .| 12/31/2016. | CALLED (PARTIAL)......ooccvvvecrirrrirerirnens 151 151 151 | e 15T [ 0 151
36202E BU 2 |GNMA PASS THRU POOL.. .| 12/31/2016. | CALLED (PARTIAL) 96 96 96 0 .96
36202E EH 8 |GNMA PASS THRU POOL.. .| 12/31/2016. | CALLED (PARTIAL) B 238 238 238 0 238
36290R 5P 4 | GNMA PASS THRU POOL.......cocmmrrierirnreirrireenns .. | 12/31/2016. | CALLED (PARTIAL)......corvrmcrvrrerirererennns 244 0
38374K LR 2 |GOVERNMENT NATIONAL MORT. ASSN.... .| 12/31/2016. | CALLED (PARTIAL) 663 0
38374K NP 4 | GOVERNMENT NATIONAL MORT. ASSN.... .| 12/31/2016. | CALLED (PARTIAL) 822 0
38374L HA 2 |GOVERNMENT NATIONAL MORT. ASSN.... .. | 12/31/2016. | CALLED (PARTIAL) 1,325 0
38375) HQ 1 |GOVERNMENT NATIONAL MORT. ASSN. .. | 12/31/2016. | CALLED (PARTIAL) 1,032 0
38375Q EY 1 | GOVERNMENT NATIONAL MORT. ASSN.... .. | 12/31/2016. | CALLED (PARTIAL) 1,346 0
38374X SX 4 |GOVERNMENT NATIONAL MORT. ASSN.... .| 12/31/2016. | CALLED (PARTIAL) 2,153 0
38379W TT 9 | GOVERNMENT NATIONAL MORT. ASSN. .| 12/31/2016. | CALLED (PARTIAL) 7,715 0
383748 DJ 9 |MULTICLASS CMO .| 12/31/2016. | CALLED (PARTIAL) 1,088 0
38374B 6B 4 |MULTICLASS CMO .| 12/31/2016. | CALLED (PARTIAL) 832 0
38374K B8 5 |MULTICLASS CMO. .| 12/31/2016. | CALLED (PARTIAL) 1,197 0
38374L  J4 4 |MULTICLASS CMO .| 12/31/2016. | CALLED (PARTIAL) S 1,719 0
38374M  WZ 8 |MULTICLASS CMO......coirieiriniiiirieniriissiiennienas .. | 12/31/2016. | CALLED (PARTIAL).......covvviviinirirenirinens 1,552 0
0599999. Total - Bonds - U.S. Government ..165,113 0 0 0 0
Bonds - All Other Government
| | . [ P e P e T e
1099999. Total - Bonds - All Other Government........... 0 0 0 0 0 XXX
Bonds - U.S. States, Territories and Pc
| | . [ e I O T Y P
1799999. Total - Bonds - U.S. States, Territories & Possessions. 0 0 0 0 0 XXX
Bonds - U.S. Political Subdivisions of States
I [ Lo | . 3 P I I (U () P —
2499999. Total - Bonds - U.S. Political Subdivisions of States. 0 0 0 0 0 XXX
Bonds - U.S. Special R and Special A t
| | [ T T T P ) e
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments.. . .. 0 0 0 0 0 XXX
Bonds - Industrial and Miscell:
828807 BT 3 |SIMON PROPERTY GROUP........ccoovirirerinirinns .| 02/18/2016. | CALLED.... 3,000 (156) ..(156) 05/01/2016.
466278 BX 8 |JP MORGAN CHASE . .| 03/15/2016. | CALLED.... FSSSTURSTTSTTIRTIU TR ISV 10,000 0 09/15/2018.
05949Q BD 6 |BANC AMERICA .. | 03/31/2016. | CALLED (PARTIAL)......coorvvrrrrrerirerirnnns 801 0 03/25/2036.
61747Y DD 4 |MORGAN STANLEY SENIOR NOTE. .. | 05/09/2016. | MATURED 25,000 0 04/29/2016.
665228 BV 3 |NORTHERN IL GAS CO ... | .. | 05/16/2016. | MATURED (29) (29) 05/15/2016.
63743F PK 6 |NATIONAL RURAL .| 06/15/2016. | CALLED.........ccoovvverrrnnes 0 02/15/2030.
63743F PU 4 |NATIONAL RURAL .| 06/15/2016. | CALLED.........ccoosvrrrrrennee 50,000 50,000 50,000 0 ..50,000 04/15/2017.
05949Q BD 6 |BANC AMERICA .| 06/30/2016. | CALLED (PARTIAL)......oovvvecrvrnrrierirnnns 1,279 0 1,279 el X 03/25/2036.
525ESC  CB 3 |LEHMAN BROS........cccoomtrimrrmerierieireenerineniens .| 06/30/2016. | CALLED (PARTIAL).......covvvmmcrrrrrrrererennns 342 0 342 | e | e | e (V1 T 03/20/2020.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 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./AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
525ESC 05 9 |LEHMAN BROS........cocviririciienierienisrisniis .| 06/30/2016. | CALLED (PARTIAL)......oovvvvcrirnrrirererinens 861 861 861 0 861 09/28/2037.
5394E8 BH 1 |LLOYDS TSBBANKPLC.......cccoseermriiricrirnriiens .. 08/01/2016. | CALLED.........ccoosvrrrrennee 20,000 | .ooooneee. 20,000 | .ocoonnee. 19,900 (V1 ORI ISV 20,000 10/30/2027.
06050X VF 7 |BANK OF AMERICA .. | 08/15/2016. | CALLED...........ccccrvrrrrrnn 20,000 | .oovreenen 20,000 | .oovrennne 19,850 | oo 20,000 .o 0 [ e | v 20,000 08/15/2025.
06741T QX 8 |BARCLAYS BANK PLC.......coocuirerrrrerierircerenens .| 09/27/2016. | CALLED.........ccoovvrrrrrnnes 25,000 | ..ocoonneen 25,000 | .ocooreee. 25,000 25,000 (V1 RPN ISVRRR 25,000 03/27/2033.
05949Q BD 6 |BANC AMERICA .| 09/30/2016. | CALLED (PARTIAL)......ccovvvrmcrvrrircrernnns 423 423 423 0 423 03/25/2036.
05949Q BD 6 |BANC AMERICA .. | 12/31/2016. | CALLED (PARTIAL)......corvrmcrvrrerirererennns 627 627 627 0 627 03/25/2036.
525ESC  CB 3 [LEHMAN BROS........cocomirimrimrireerneirnenserieninns .| 12/31/2016. | CALLED (PARTIAL) 351 351 351 0 351 .. 03/20/2020.
525ESC 05 9 [LEHMAN BROS.......coiviiiiiniiisnisnisisnisisrssseensnes . | 12/31/2016. | CALLED (PARTIAL) 860 860 860 . 0 860 .109/28/2037.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS...........cvurrerirririseisiiseiiinns evvsensssessesssnssssssssnsenes 268,543 268,700 | .......... 270,402 | .cooovvvvnnee 268,729 | .o 0 (185) 0 (185) (V) [ 268,543 XXX
Bonds - Hybrid Securities
e [.] | ] T e I T T e )
4899999. Total - Bonds - Hybrid SECUMHIES. .....cvuuireurireerisrisseisssiessi e ssniins erssesssss s sensssesssesas 0 (V)] I (V] I (V)] [ 0 0 0 0 0 0 0 o 0 | oo (V] 0 XXX
Bonds - Parent, Subsidiaries and Affiliates
e L] | . 3 P [ I (R ) P
5599999. Total - Bonds - Parent, Subsidiaries and Affiliates 0 0 0 0 0 0 XXX
8399997. Total - Bonds - Part 4 ..433,597 .433,813 ..435,701 (185) 0 ..(185) 0 XXX
8399998. Total - Bonds - Summary Item from Part5........ ....75,000 | . ....75,000 ...714,750 250 250 XXX
8399999. TOHAL = BOMAS. ..t Rkttt | eniienes 508,597 | .......... 508,813 | ......... 510,451 65 0 65 0 XXX
Preferred Stocks - Industrial and Miscellaneous
[ [.] | I T e I e e 0 [ XXX
8499999. Total - Preferred Stocks - Industrial and MisCellan@ous...........ocviiiiiiiis v 0 XXX e (O (U 0 0 0 0 0 0 (L] P [ [P 0 [ 0 XXX
Preferred Stocks - Parent, Subsidiaries and Affiliates
[ [.] | . 0 XXX
8599999, Total - Preferred Stocks - Parent, Subsidiaries and Affiliates 0 XXX 0 0 0 0 XXX
8999997. Total - Preferred Stocks - Part4................ 0 XXX 0 0 0 0 XXX
8999999. Total - Preferred StOCKS. ... enserssns e erees 0 XXX 0 0 0 0 XXX
C on Stocks - Industrial and Miscellaneous
30283A 13 6 |FIRST TRUST DEEP VALUE DIVIDEND 1........... . [ 02/04/2016. [ CALLED...........vverrverrirrrieriererseesssninenes | cevereeens 5,191.000 | ..ccovvne 36,952 XXX 0 XXX
30286C 64 2 |FIRST TRUST INT RATE HEDGE 9%.................... .| 03/31/2016. | CALLED (PARTIAL)......ccovvrrmcrrrrerrererennns 11.000 12 XXX 0 XXX
30285X 40 7 |FIRST TRUST TGT GLBL .. | 03/31/2016. | CALLED (PARTIAL) 80.000 634 XXX 0 XXX
30285G 58 6 |FIRST TRUST DIVRS EQ STR ... |.. | 03/31/2016. | CALLED (PARTIAL) 100.000 1,014 XXX 0 XXX
30285G 58 6 |FIRST TRUST DIVRS EQ STR.....c.ccvvvvinriiriinas .. | 04/20/2016. | MATURED.........ocoouvumiiniriinnieciinniisniinies | covreiend 4,772.000 | ............ 47,466 XXX 0 XXX
30284F 80 3 |FIRST TRUST EURO DEEP VALUE DIV 2 .| 06/15/2016. | MATURED XXX 0 XXX
30285X 40 7 |FIRST TRUST TGT GBL .| 07/13/2016. | MATURED XXX 1,092 XXX
...................................................................... XXX 0 XXX
9099999. Total - Common Stocks - Industrial and MISCEIANEOUS.........c..riiiiiiiins i senssnsseeenssnesse | erssneses 168,344 XXX s 210,040 | ..o 168,034 | .......... 1,092 0 0 1,092 0 XXX
Common Stocks - Parent, Subsidiaries and Affiliates
e [ [ | I e I T e 0 [ XXX
9199999, Total - Common Stocks - Parent, Subsidiaries and Affiliates.................... coccoevveeecececiccrerenne, 0 XXX [ (V] [ (V] [P 0 0 0 0 0 0 (U [ ([ (U [ 0 XXX
Common Stocks - Mutual Funds
| | . XXX O o XXX
9299999. Total - Common Stocks - Mutual Funds 0 XXX 0 0 0 0 0 0 XXX
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

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

F Current Bond

0 Year's Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated

ei 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./AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
Common Stocks - Money Market Mutual Funds

........... [ . R P e 0 e e

9399999. Total - Common Stocks - Money Market Mutual FUNGS.........cccooviiiiiiins o 0 XXX i) {1 [ (V] [ 0 0 0 0 0 0 0 | [0 (U [ 0 XXX
9799997. Total - Common Stocks - Part4............cc..cccccee. ..168,344 XXX 0 0 1,092 0 | 169126 |0 | (782) | oo (782) | o 3,304 XXX
9799999. Total - Common Stocks....... oo 168,344 XXX 0 0 1,092 0 169,126 |0 [ (782) [ v (782) | v 3,304 XXX
9899999, Total - Preferred and COMMON SOCKS........cuurururiuirrisiniiieriienississiisiins crisississss s ssssssses | sossnieas 168,344 XXX 0 0 1,092 0 i 169,126 |0 [eiieeecn(782) [ e n(782) | v 3,304 XXX
9999999. Total - Bonds, Preferred and COMMON STOCKS............cciiueiiicieieiceiiiiis ettt ettt set st s s s s st esasaesenssesesenassenas | sensesenad 676,942 XXX 65 0 1,157 0| oieieeeerennB77,723 | iiecl0 [ e (782) | e (782) | 12,242 XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

G

1 2 4 6 7 8 1 Change in Book/Adjusted Carrying Value 17 20 21
12 13 14 15
F Current Interest
0 Year's Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Exchange Dividends | Accrued
i (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change Gain Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | in B./A.C.V. (Loss) on During and
CUSIP Identification Description n| Acquired Date Name of Purchaser Shares (Stock) Disposal (Decrease) | /Accretion | Recognized| (12+13-14) Disposal Year Dividends
Bonds - U.S. Government
3136G0 TR 2 |FEDERAL NATIONAL MORT ASSN 04/07/2016 | JANNEY MONTGOMERY SCOTT. 08/01/2016 | REDEMPTION.........ovvervrrreirerrneirmnrsniinins | covevrrernnenn 25,000 25,000 0 | o | e | eeereeieeneeies | evereeieieennd0 | e 375 | e 142
..... 0
0599999. TOtal - BONGS = U.S. GOVEIMMENT. ...ttt esss s sereee | oetsess st es s8££ 81818848880ttt enenis | eresbasesenenn 25,000 0 0 0 0 ] o0 [ 0 [0 |0 [ 375 | o 142
Bonds - Industrial and Mi
06741T TS 6 |BARCLAYS BANK.....coooiiivmririsiissirisninns I . | 04/19/2016 | JANNEY MONTGOMERY SCOTT 11/14/2016 250 pAS U TSRO [VUURURUOOLS SPOTORTOROORPORS [PUTORPOURROON | ) [V 1,625 | .....co.. 713
3899999. Total - Bonds - Industrial and Miscellangous............ccccovninanes 0 250 0 250 |0 0 0 0] 1625 | ... 713
8399998. Total - Bonds 0 250 0 250 | o0 | a0 |0 | 0 | 2,000 | ......... 855
9999999, Total - Bonds, Preferred and Common Stocks............ccccccvuee.. 0 250 0 250 | i | e 0 [ oo [ el | e 2,000 | ......... 855




Annual Statement for the year 2016 ofthe CZECH CATHOLIC UNION

Sch.D -Pt.6-Sn. 1
NONE

Sch.D -Pt. 6 - Sn. 2
NONE

Sch. DA - Pt. 1
NONE

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

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25



Annual Statement for the year 2016 of the CZECH CATHOL'C UNlON

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
HSBC BANK 6,740 134,640 | XXX
JANNEY MONTGOMERY SCOTT MONEY MARKET R 1,369 200,228 | XXX
PNC COMMERCIAL ACCOUNT OHIO ..o | coeniins 162,568 | XXX
PNC MONEY MARKET OHIO 224 178,740 | XXX
WELLS FARGO NORTH CAROLINA R 4,750 133,250 | XXX
0199999. Total - Open Depositorie XXX XXX 13,083 809,425 | XXX
0399999. Total Cash on Deposit. XXX XXX 13,083 809,425 | XXX
0599999. Total Cash XXX XXX 13,083 809,425 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 198,229 [ 4. ADl..vcoovvvreerrereieiiiiss 378,051 | 7. July. 255,723 | 10. October. 474,521
2. February. 561,350 |5. May. 293,446 | 8. August 339,985 | 11. November. 355,289
3. March 469,363 | 6. June. 555,108 | 9. September. 451,736 | 12. December. 162,568

E26




Annual Statement for the year 2016 ofthe CZECH CATHOLIC UNION

Sch. E - Pt. 2
NONE

Sch. E -Pt. 3
NONE

E27, E28
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