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Annual Statement for the year 2016 of the First Catholic Slovak Ladies Association Of The U.S.A.

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. treaSUY SECUMHIES. ......vvuerririeeecieeisieie et enienns | ensesienns 1,311,124 | ... 0.2 | v 1311124 | s [ e, 1,311,124 | ... 0.2
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES........cvrrererrirnerrereeenssnssssssseesses | sresesssssssssssssssssessenes | sonsseseneens 0.0 [ e | e | e (0 [ 0.0
1.22 Issued by U.S. government Sponsored agenCi€s..........oueueveverrererrennens | eoreverssiesenissssssiens | cvveessennens 0.0 [ oo | e | e (01 IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....rvvvveiiieiieieiese et snsenseses | esesssssssessesessnsensens | ervessssenns 0.0 [ | e | e (01 IO 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations...............ccoeveviees | covvvivines 3,274,144 | ............. 04 | . 3274144 | oo | e 3274144 | ............. 0.4
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.............ccccoeveeereereineeneireirnineneens | v 9,840,554 | ..o 12 | 19,840,554 | oo | s 9,840,554
1.43 Revenue and assessment obligations.............cccoeevecrenieeveesieeenees | eveevenns 17,176,140 17,176,140
1.44 Industrial development and similar obligations.............ccccevveeerieicciiiens | eeververesisieienienns | crvereereeend0L0 | [ e | e 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............cccocoeveveeeennereenesrierinenes | evenerrerenreen 91,278 | iiiiiii0.0 [ 91,278 | e | e 91,278 | .o 0.0
1.512 Issued or guaranteed by FNMA and FHLMC..........ccccoevvevveveniceee | coverveiviieeennndh225 | 0.0 | e n,225 | s | e 4225 | ... 0.0
1.513 All OtNE ..ot sssessssensssssssesssssssssessens | sresssnssessesssnssnssnssens | susessnnnens0000 | orieniseisinsnniiniinns [ e | covseesssnsnssnssssnsenes (V1 I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........ccccovwt [ coonrnrnninrnnireiinnnns | ceeeinninns 0.0 [ e | e | e (0} I 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiN€ 1.5271.........cuvieirieeieieesseieieis | oo | cveesssnnens 0.0 [ oo | e | e (01 IO 0.0
1,523 Al ONEI ..ottt stess s sssssensns | sssesssssssssessnnssssnssnns | sssessesenes 0.0 [ o e | e (V1 I 0.0
2. Other debt and other fixed income securities (excluding short-term):

© o N o

. Total invested assets

2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities)
2.2 Unaffiliated non-U.S. securities (including Canada
2.3 Affiliated securities
Equity interests:
3.1 Investments in mutual funds
3.2 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 Construction and land development
4.2 Agricultural
43
44
45
46
Real estate investments:
5.1
5.2

3.3

34

3.5

Multifamily residential properties.

Property held for production of income (including $.......... 0 of

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

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

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

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

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

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

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

Property occupied by COMPANY..........ccovivrieieiiieieieiessieseessessiesse e sssensns

...0.0
...0.2

...0.0
...0.6

...0.0
...0.0

............ 5,315,374 | .ccc0iii06 | 15,315,374 | | 5,315,374 | 0.6
.......................................... 0.0 | i [ | 0 | 0.0
.......................................... 0.0 | e [ | 0 | 0.0
............ 2,573,521 | o033 | 2,573,521 | [ 2,573,521 | 0.3
.......................................... 0.0 | i [ | e 0 | 0.0

............. 0.0 | e [ | e | 0.0

............. (VXU USRI INRND. 0, R IRND. 0,9, CRIIN IRRNY 0,0,
.......... 21,470,084 | ............2.5 | ... 21,470,084 | ..o | 21,470,084 | 2.5
.......... 14,309,283 | ......... 1.7 | ......... 14,309,283 | ..o | 14,309,283 | 1T
........ 853,724,420 | .......100.0 | ........853,724,419 | .......ccccee0e.0 | ............853,724,419 | .........100.0
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Annual Statement for the year 2016 of the First Catholic Slovak Ladies Association Of The U.S.A.

10.
1.
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10.

1.
12.
13.
14.
15.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDBET 31 O PHIOT YEAI.........c.ciuiieiieeieieisee ettt bbbt bbb bbbt bbbt

Cost of acquired:

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

...................... 5,490,165

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e

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

3.2 Totals, Part 3, COIUMN 1. ...t ettt bbbt enn

Total gain (loss) on disposals, Part 3, COIUMN 18...........ccuiiiiieieeiee sttt bbbt bbbt

Deduct amounts received on disposals, Part 3, COIUMN 15..........ccoiiirieeiess ettt bbbt

Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, COIUMN 15, ...t

6.2 Totals, Part 3, COIUMN 13, ...ttt ren

Deduct current year's other-than-temporary impairment recognized:
7. Totals, Part 1, COIUMN 12, ...ttt sttt ren

7.2 Totals, Part 3, COIUMN 10.......c.oieieririeiieisisie st sesssssss sttt sss sttt s s stnn

Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ...ttt ettt ten

174,791

8.2 Totals, Part 3, COIUMN 9.ttt en

174,791

Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)........ccceuereriererieriesesie st tesss s ssss s ses s sssss s sssnees
Deduct total NONAAMILEEA BMOUNES..........coeveiiiieiecseteee ettt s ettt s bt s bbb a et ss bbb en s b snass

Statement value at end of current period (Ling 9 MINUS LINE 10).........ovurrirrririninrirrieississieissssssessssesssssss st ssssssessessssssessessssssessesssssessesssssnssessons

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

Book value/recorded investment excluding accrued interest, December 31 0f PHOT YEAT. ...ttt ssesnes

Cost of acquired:

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

...................... 5,315,374

...................... 5,315,374

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

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

3.2 Totals, Part 3, COIUMN ...ttt bbb ettt

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

5.2 Totals, Part 3, COIUMN 8.........cociieicieisie ettt ettt bbbt bbbt aen

Total gain (I0ss) on disposals, Part 3, COIUMN 18...........cuiiiiiee ettt b bbb s bbbt bbb bbbt
Deduct amounts received on disposals, Part 3, COIUMN 5.ttt bbb bbb bbb bbb st

Deduct amortization of premium and mortgage interest points and COMMItMENE FEES............ocvriiiviieiciteiece s

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t

9.2 Totals, Part 3, COIUMN 3. ...t ettt bbbttt ann

Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt

10.2  Totals, Part 3, COIUMN 10........coieieiiiieiesss sttt bbb s s bbbt

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........cccccovervrrrrnreriersirereriereneenns
Total VaAlUBLION AIOWANCE...........ourieriiiiiiicir bbb
SUDLOAL (LINE 11 PIUS LINE 12)..e.viveeieeieteeeee ettt sttt e s bt s bbb b e bt s e s ettt s bbb b es s e bt et eneesanea
Deduct total NONAAMIEd BMOUNLS..........c.viiii bbb

Statement value at end of current period (LiNe 13 MINUS LINE 14)........coiuiviiecciceice ettt sae st sse e e
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:

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

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

Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et

...................................................................................................................................................................... 14,421,902

ACCIUAL OF QISCOUNL. ... vttt sttt s s s st b8 8284 R s8R R bR st b sttt es

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13.......ouiiiieics ettt
5.2 Totals, Part 3, COIUMN ...ttt bbbt b s bbb

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

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

Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st 112,619

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17......oieeieiierieie sttt
9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt

Deduct current year's other-than-temporary impairment recognized:

10,1 Totals, Part 1, COIUMN 15, ...ttt r s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et
....................................................................................................................... 14,309,283

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

0

Deduct total NONAAMILEEA BMOUNES..........c.ccviveiteieicies ettt et s st seb bbb s et s b s ettt s s b b s s e e s b sa st st s st enee

Statement value at end of current period (LiNE 11 MINUS LINE 12).......vueieiriririineieie et sssessessessssss st sssssssessssssssessessssssessesssssssssessassssssessesssnssessessansssssessasssnssns 14,309,283

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 O PHIOT YBAI.........ccuiuriiereieiiecireie ettt e et s e s bR E e f bbbt bbb es 757,872,664

Cost of bonds and stocks acqUIred, Part 3, COIUMN 7...........cocuiuieieiccee ettt bbbttt bbb bbbttt 82,942,840

Accrual of discount

Unrealized valuation increase (decrease):

A0 PAM T, COIUMN 121ttt bbb
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st
4.3 Part2, SECtON 2, COIUMN 13........ itk
44 Partd, COIUMN Tttt

.................................................................................................................................................................................................................................. 253,856

126,369

1,014,945

(14,267) 1,127,047

Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.iuiiiieieie ettt bbb s bbb s bbb s s bbb bbb et nen 77,156

Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........c.cuiuieiiirieeesee ettt sttt 27,413,176

Deduct amMOrtiZation Of PIEMIUM...........c.ciueieieiiieieisctee ettt bbbt bbb bbb s st s s bbb s bbb bbb s bbb bbbt es bbb e st st 4,804,231

Total foreign exchange change in book/adjusted carrying value:

8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st

Deduct current year's other-than-temporary impairment recognized:

9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
94 Part4, COIMN 13ttt R

0

Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9).........cevererireieiiesie ettt sttt st st sa s 810,056,158

Deduct total NONAAMILEEA BMOUNES.........eveiiiieieiciecisie ettt 8 AR Rttt

Statement value at end of current period (LiNe 10 MINUS LINE T1).......cicuiriieiiicsceiceieeteee ettt b st bbb s et bbbt es st s s banes 810,056,158
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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.........couveevcrrnens | corvevencrineriinnens 1,402,402 | ..o 1,688,825 | ..ovvvererrrins 1,438,699 | ..oovvvcririins 1,446,625
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TOtalS. ..o | e 1,402,402 | ..o 1,688,825 | .ooviiiieiiens 1,438,699 | ..o 1,446,625
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ieieeeceiiiesesieies | e 3274144 | o 3,560,477 | oo 3,327,550 | oo 3,363,410
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooerereieiieeieieee | e, 9,840,554 | ..o 10,134,350 | .o 9,875,730 | oo, 9,460,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... ...18,409,975 ...18,494,040 ...18,525,496 ...16,670,379
Industrial and Miscellaneous, SVO Identified 8. United States .770,248,848 811,250,741 .197,782,758 .695,400,070
Funds and Hybrid Securities (unaffiliated) 9. Canada
10, Other COUMMIES......uourerurrerine [ cereenrsnrnesssisesssssssesssnesnees | ossesssssssssssssssssssssssssssssnsssns | soesssssessssssssssssssssssnesssnssnens | eesstsssessssnssssssssssssssssssnnees
11. Totals......ccoocoe. 770,248,848 .811,250,741 .797,782,758
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONdS.......coueerseeesssrnnsne | covveenireieiennes 803,175,923 | ...coovvrrirncninns 845,128,433 | ...cooovivriiinnns 830,950,233 | ....ooovireierinnns 726,340,483
PREFERRED STOCKS 14. United States..........occvevrveeees | covrevevererreneinenens 1,385,283 | ..o 1,457,689 | ..o 1,385,283
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TotalS. ..o | onrreesesiseeneenens 1,385,283 | ..o, 1,457,689 | ..o, 1,385,283
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred Stocks......... | .ccccooevrerernnnnne. 1,385,283 | ...cooveveeras 1,457,689 | ..covevvvvv 1,385,283
COMMON STOCKS 20. United States........c.cvevrevererenes | woverveerinceineeinenes 5,494,952 | ..o 5,494,952 | ..o 1,060,118
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23, TOtalS....oocrerrrreserieesriscrerennes | v 5,494,952 | .cooviriiniiiinininn: 5,494,952 | ..oooviriniiinniiinn: 1,060,118
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common Stocks.....c... | c.ovcercrrneriennnes 5,494,952 | .o 5,494,952 | .coooovvriniiiiniiinn: 1,060,118
26. Total StockS....ouummmessmssmnenss | covvviisiiiiiiin 6,880,235 | .oooiviierrinrinnnnd 6,952,640 | ..oooovriinriinienns 2,445,401
27. Total Bonds and Stocks...... | ....ccccovcvuenen 810,056,158 | ......coevvevnrenne 852,081,074 | ...covvrrirrinnne 833,395,634
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SCHEDULE D - PART 1A - SECTION 1

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

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

U.S. Governments

...2,070,084 1,256,961 - 1,444,149

GoIs

3,274,144 . 1 3,274,144

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

............... 3,150,000 |...............5,559,695 |....

....... 1,130,859 .....9,840,554

Totals

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

5.6 NAICG. |
5.7 TOtaIS.....cviiiici | s 303,839

............... 1,165,578 |.............11,683,295 |....

............. 20,599,619

............. 18,409,975
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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)
............. 31,838,293 Sy YRy reeneennnn:91,204,008 477,167,809 reeneen462,097,929

..1,015,385 |..

..... 19,781,568 |..
...... 501,358 |..
...4,239,402 |..

.93,484,051

..203,342,052 | ...
....26,168,162 | ...
...12,961,126 | ...

267,913,175 |....

.............................................. 2,904,567
................. 932,500 | ..o [ e v 809,002 e 932,502 |
............. 34,118,177 |..........203,577,079 |.............66,179,845 .......... 184,688,061 v 123,348,718 v 70,248848 | 0
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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 1o (d)........ 34,212,216 | ........... 119,285,193 |...ccorevnees 45,973,760 |........... 200,725,245 |............. 96,828,589 | ....coovvevveerriiiiinns [ 497,025,004 | ..o 817 | XXX [ ) 9,9 SO RO 497,025,004
............. 76,961,068 |............19,781,568 |............76,671,103 |...........93,484,051 | ..ccoevvenrirrnennenn0 | ... 267,913,175 e XXX e | 267,913,175
511,711 | ... 501,358 |.. 23,003,835 . ....28,616,903 ....28,616,903
............... 4,239,402 |...............1,372,180 verenennnennn.0,935,751 6,935,751
0 | 505,148 | ..o | 0 [ (C)eenen 3,752,587 3,752,587
10.6 NAIC6 ...932,500 0 | 0]..
10.7 TotalS.....oveveeecrrecreinns ..36,492,101 70,496,088 |.. 302,277,512 | ...
10.8 Line 10.7.a5@ % Of COL. 7...vvvvririninenierisisssnisnissssneensennns | cnvenninnsrsninnnenneesdbd |98 | i 8.8 | i 375
1. Total Bonds Prior Year
............. 10,640,903 | ...........102,786,445 | .............98,207,156 veeenen 110,990,722 510,560,743 weeneen.510,560,743

3

184,797 |....

.72,240,290

22,302,523 |..

..39,260,635 |....

....203,342,052

..203,342,052 |..

...5,261,538 501,464 | .. ..26,168,162 ....26,168,162 |..
.10,072,936 |..... ..2,189,986 .12,961,126 . ...12,961,126 |..
................. 332,000 | .o cenernennnn2,904,567
................................................ 805,000 ceneeneenn. 805,002
11.7 TotalS..coeeeeirircnes ..13,825,700 | ...........191,498,209 ..756,741,651
11.8 Line 11.7 as a % of Col. 9. .. 1.8 ..25.3
12. Total Publicly Traded Bonds
12,1 NAIC Tttt | ceeeeeeneees 34,212,216 |........... 119,285,193 |...........45,973,760 |........... 200,725,245 | ............ 96,828,589 | ....covvreiineireireinenns [ e 497,025,004 | ..o 61.7 | 510,560,743 | ..ovvvveiereenn 875 | 497,025,004
..1,015,385 |............. 76,961,068 |.............19,781,568 |............. 76,671,103 |............. 93,484,051 | ..o | v 267,913,175 | o333 | 203,342,052 | ..o 269 | 267,913,175
5,111,711 . 23,003,835 |... . ....28,616,903 . ..26,168,162 . ....28,616,903 |..
.:332,000 | cooverines 992,169 |..............4,239,402 | ............... 1,372,180 | oo | e | e 6,935,751 | o099 | 12,961,126 | ool 1T 6,935,751
............... 3,247,439 e 2,904,567 cererenennnn 3,152,587
1932,500 [ 1.t [ eresnesni s | eeeesenssnesensenssnssnssenens | eneseessnsnssnssnnsnssnsss@ | eosnssnssnnssnsnssnssesssnens | senssseneronnss: 9925002 | errsnesressrssnsnneens0:1 | i 805,002 | ..ooovrvrnrnnneenn 01 | i 932,502
12,7 TOAIS. .o eneinnns | seresseesnens 36,492,101 | ... 205,597,580 |............. 70,496,088 |...........302,277,512 |...........190,312,642 | ........ceovervcvvivnenn0 | .....805,175,923 | ... 1000 [ 756,741,651 | ..o 100.0 | 805,175,923
12.8 Line 12.7 as a % of Col. 7..... .45 255 | 8.8
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10...........cocoevvvvees | covreereeeeerenee, 45 | e 255 | oo 8.8
13. 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 $ 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

Includes $ 0 current year, §.......... 0 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

Includes §.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $.....2,000,000;

NAIC2$

I 0; NAIC3S.

0; NAIC4S...

....... 0;

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

NAIC6§.......

..0.
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SCHEDULE D - PART 1A - SECTION 2

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

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 Issuer Obligations 2,000,000 |..... 1,236,432 |... 3,311,124 1,315,063 3,311,124 |.

1.2 Residential Mortgage-Backed Securities...

1.3 Commercial Mortgage-Backed Securities

1.4 Other Loan-Backed and Structured Securities..

.70,084

..129,086

91,278 |.

...2,070,084

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

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 TOtAIS...evieieii ettt nsenssssnsens | cesnsenenssrsnensersesed | evieieissenieneinnienne0 | ievisiesieneinneen0 | 3274144 | e 0], XXX

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed
4.1 1SSUET OblIGAtiONS.......vuvvieireieieieieiseieeieissieie s ssssssenseens | senseessssnseesessnsessensenns | veennessesnsssssensessnnnss | eonnrernennssdy 190,000 | coiiviiinnes 5,559,695 |...ccoovnne. 1,130,859 | .......... XXX v
4.2 Residential Mortgage-Backed SECUNTIES. ..........crirrrininicreiniieins | eerinrinennessinnineenins | erveeesissesesesssnssenns | eenesesessssssenesesenes | seressesinesesessnssensens | cossesesessesssssnenessnssnns | seererenes XXX

4.3 Commercial Mortgage-Backed Securities
4.4 Other Loan-Backed and Structured Securities.. . 0. . ..
4.5 Totals 3,150,000 |..............5,559,695 |.............1,130,859 | ... XXX.coovooroiee [ e 9,840,554 | oo 12 |0 | e, 0.0 [coiiirnes 9,840,554 | ..o 0
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
................. 999,123 v 19,004,382 | 25 [ 17,176,140 |

................. 166,455

.............. 1,595,237

.............. 1,233,835

Issuer Obligations

Industrial and Miscellaneous (unaffiliated)

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities...

8.3 Commercial Mortgage-Backed Securities

8.4 Other Loan-Backed and Structured Securities

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

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

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8

Column7 asa
% of Line 10.6

9
Total from Column
6 Prior Year

10

% from Col. 7
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed

9.1
9.2

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

10.1
10.2
10.3
10.4
10.5
10.6
10.7

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

............ 36,492,101
........................ 4.5

............ 70,496,088
........................ 8.8

111
11.2
11.3
11.4
11.5
11.6
11.7

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

............ 13,184,167
................. 641,533

.......... 190,558,317
................. 939,891

.......... 123,058,259
................. 142,871

.......... 755,017,328
.............. 1,724,323

............ 13,825,700
........................ 1.8

121
12.2
12.3
12.4
12.5
12.6
12.7
12.8

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

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

............ 36,118,177

XXX.

.373,923 |.

XXX.

.167,120 |.

............ 36,492,101
........................ 4.5
........................ 4.5

............ 70,496,088
........................ 8.8
........................ 8.8

131
132
133
13.4
135
13.6
13.7
138

Total Privately Placed Bonds

Issuer Obligations

Residential Mortgage-Backed Securities
Commercial Mortgage-Backed SECUMtIES. ........ccvveveriverreiisrieieirins
Other Loan-Backed and Structured Securities
SVO Identified Funds

TOtAIS....cvvce et
Line 13.6 as@ % 0f COl. 7....couvvvrrrrerercecenes
Line 13.6 as a % of Line 10.6, Col. 7, Section 10
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year.
2. Cost of short-term iNVEStMENES ACGUITET. .........c.oviuririiicieiiice ettt sensnses | saebessetesessesesasstesessesessssnsesesssesesessnsesesnan 0 | eoereeeisie ettt enaes | eberetet e e it e st eae s st et s e se st ensetesensesesanne | Shetsseteseseeesee et et s se R et s ee s bR A et et nese s s s s eReses | esesssetebnset et et eea et s ettt e s s bt et s e st b e s tena
3. ACCIUAI OF BISCOUNL. ...ttt bbbttt | fiebsee s st s bbbttt 0 [ ettt | Seeh ettt b et | S4sb e R e LR bbb n bR nb | 1Rt eee bR
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON GISPOSAIS..........cuiuiriieiiieieiiieieirieie ettt bttt e e s se b e b s sesessssesasas | sesebessssesesassetesatsesesansstesesesesesnsetesssesesanne 0 | ettt naes | eberet ettt e sttt ea ettt s e st s en s e bt nsesesanne | Shetsseteteset et et aete b s R et et e R e bt e st eae bR s s teses | ekettseteben st et et e bt s et et h et bttt n et n e
6. Deduct consideration reCeived ON GISPOSAIS..........c.vuewureiurirrieiririeieireisere ettt sese s snsesseenes | eesesesseesessssesseesetessessaeese s eesesseeseeantessenn 0 | eorreeisiet ettt enaes | ebesetes e ettt e eae s st ses e se st et ebesnsesesanne | Shetssesesesete s s et et s s R et s se ARt Rt et ne s s s st eResns | etesssetbns et et et ee st s ettt e s s bt et n st s s tene
7. Deduct amortization Of PIEMIUM...........c.ueiiiiiriiii ettt | febseesesb st bt s ettt 0 [ ottt ettt | nebestee ettt Rt e ettt st ettt s sttt nsetsete | 42seEseE e R s e R Rt R e s bRt n st en et es | Sheetet ettt Rttt en
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9)........cccvruiuririrrrinininreinis | v eseesenns 2,000,000 | ooovreeiereieineee e 2,000,000 | oo 0 | e 0 | e 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.euiiiiiiisrieisrssererssessssssssssssessesssesss | sossessessssssessessssessesssssssessassssassans 2,000,000 | .ooovereiiicccccceeeeeeee 2,000,000 | .o (O O [0 P 0
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Verification
NONE

SI11, SI12, SI13, S114, SI15
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SCHEDULE A - PART 1
NED December 31 of Current Year

Showing all Real Estate OW
6 7

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
.............................................................................. 0 [ [,

HOME OFFICE .. |BEACHWOOD... 05/31/2007. 6,935,837 | .oooevvereieeeeieniiens | crreereen5,265,016 | i 7,000,000 173,898 | oo | e | e (173,898)| ... 399,538 244914
HOME OFFICE . | BEACHWOOD... 12/01/2010. ....35,684 (892)] ...
LAND - CHAGRIN BLVD.......cttuuirineniesinsssnssssssens s sensssesssnssssssssssas | nosesssesas BEACHWOOD 12/31/1953. | 12/31/2003. ....20,100 0
0299999. Properties Occupied by the Reporting Entity - Administrative 6,991,621 ..5,315,374 L(174,791) | ... 399,538 244,914
0399999. Total - Properties Occupied by the Reporting Entity. 6,991,621 .5,315,374 (174,791 [ ... . 399,538 244,914
0699999, TOAIS........cveeerrerseeseieeresesesees e isees bbb bieeeteni e 6,991,621 | ..oovercirrrneiiien0 | i 5,315,374 | ..........14,000,000 | ...ooooeeree 174,791 | o0 [0 [, (174,791) | covoveeerind 0 399,538 244914
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Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

E02, E03, EO4, E05, E06
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SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current
Current Year's| Year's Other-
Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
Desig- | Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) / Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated
41020V AA 9 | John Hancock Mutual Life INS CO..........ccveuerevinrriirins [ eorereis [ oo | oo McDonald Investments INC...........c..cooceverreinerierereeenas 1FE...... 10/17/2003] .....oooves | o 2,271,740 | ........... 2,363,580 | ......... 2,134,749 | o ) | e [ e [ s | s 147,500 | cooveoceeeeeeeeeiins [ s
604074  AA 2 | Minnesota Mutural Life ..| Robert W Baird & COm INCOMP.......c.vvvrrrmrvrireriricinns 1FE...... 09/18/2013| .. 1,245,680 | ......... 1,219,057 | .o )| 82,500 | oo [ e
638671 AC 1 |Nationwide Mutual Ins Series 144A. .| National City Bank 1FE...... 09/19/2002] .. cere4,178,190 3,251,428 ) 247,500
644162 AB 5 | New England Mutual Corp NOES.........ccueermmiverineerens | covvrinee [ rerireeerinersinsinersnineins [ v National City Bank 1FE...... 05/02/2005] ......ccovee | vorrernee ,840,000 | ........... 3,628,920 | ......... 3,420,756 | ..oovviererrennne ) 236,250
677412 AD 0 |Ohio National Life Ins Ser 144A... .| McDonald Investments INC...........cc.vvvereeirinerinernenes 1FE...... 10/31/2002] .. ..2,195,800 ..2,620,140 2,119,065 )|
743917 AH 9 | Prudential Insurance Notes e ... | ssseeeeeen | National City Bank 1FE...... 09/18/2002] .. ..2,293,540 ..2,619,900 | .........2,164,228 )|
0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated.............coceiiiiiiiniiiiisiiisissicsssssssssssssssnssenes ....15,216,210 ....16,656,410 | ....... 14,309,283 ....0 )] .
4499999. Subtotal - Unaffiliated. 15,216,210 16,656,410 | .......14,309,283 0 ) XXX
4699999. Totals ....15,216,210 ....16,656,410 | ....... 14,309,283 .0 )| ... XXX
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Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO08, E09
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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 Obligati
912810 EH 7 |U S Treasury Bond.........cccocuuimiiimiiiniiisniiiescisssissssssessssssssssssiissnies | s ...124.055 11,200,000 | ......oocee 1,231,367 (6,335) | oo | s | e 7.875 |...... 7132 |FA...... 11/04/2004. | 02/15/2021.
912810 FT 0 |U S Treasury Bonds..........coocuuriueiriiiireiiiceiieceiiecesisesseesesisssssesesesesssienenes | s ..133.914 20,000 20,856 ((725) 1 RO EOVTOROTOROROOOR BUOPOR 4.500 |...... 4173 |FA...... 09/11/2008. | 02/15/2036.
912828  JR 2 |U STreasury NOtES......ccovrinerrierieieieriseienssssissssesenssssesssssssssessssnsssensne | seveens | oo | eevesnenins [ wvenernnens 1 07742 | 5,387 | 5,000 5,065 (B3) [ o | e | s 3.750 |...... 3.029 |MN...... 05/04/2009. | 11/15/2018.
912833 X9 6 | U S Treasury Stripped Int Pmt Note......... (@100 1 O IR 1] in.36,140 | 56.639 . 53,837 2459 | .o e [ [ 4.727 [N/A..... 06/23/2008. | 11/15/2035.
0199999. U.S. Government - Issuer Obligations.............c...rieuriieiriisinriiessreiisssies s 1,347,544 XXX | 1,694,461 | .............1,355,000 | ...ccoooennes 1,311,124 | oo (3,938) 0 0| XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36202A P76 |G.N.M.A. Pool 000446... . 108.440 | oo 3746 | 3454 | L 3,432 1(0) ) [OOSR VPPOOROROOR OO 7.500 12/17/1992. | 11/20/2022.
36202A S99 |G.N.M.A. Pool 000544... .. 106.448 | ..o 2,987 | 2,806 | 2,792 (U RO TR DO 7.000 02/18/1993. | 12/20/2022.
36202A TA 5 |G.N.M.A. Pool 000545 2107104 | 2,663 | 2,487 | 2,479 (1) ] o | e [ e 7.500 12/30/1992. | 12/20/2022.
36202A YU 5 |G.N.M.A. Pool 000723 ..107.608 | ...ooovvvererenn 1,825 | 1,696 1,692 [(0) ) TSRO VPPORTORTOROTOR YOO 7.500 01/27/1993. | 01/20/2023.
36202B ED 3 |G.N.M.A. Pool 001032 ..105.269 | ..o 4,304 | 4,089 | 4,086 (1)) SRR [SOURO PO 7.000 04/20/1993. | 04/20/2023.
36202B GP 4 |G.N.M.A. Pool 001106 2101370 | e 186 | e 184 | (0) ....10.000 12/01/1988. | 12/20/2018.
36202B HT 5 |G.N.M.A. Pool 001142... 2106.276 | e 1,399 | 1,316 | [(0)F [SESTSRSTUROSNIO IPSPOROROPRPON BRI 7.000 05/25/1993. | 05/20/2023.
36202B  KZ 7 |G.N.M.A. Pool 001212... .106.895 | ..o 1,954 | 1,828 | 1(0) ) SOOI VPPURORTOR OO 7.000 06/17/1993. | 06/20/2023.
36202B NF 8 |G.N.M.A. Pool 001290 2102646 | 404 | 393 | 1(0) ) USSR SR B 9.000 11/20/1989. | 11/20/2019.
36202B WV 3 |G.N.M.A. Pool 001560 2100427 | 212 | 211 | 1(0) ) SRR SOOI OO 9.000 02/20/1991. | 02/20/2021.
36202C BM 4 |G.N.M.A. Pool 001844, 2:102.556 | e 1,122 | 1,094 | 1(0) ) [OOSR EOVPPORTORTOROOR OO 8.000 06/18/1992. | 05/20/2022.
36202C  CE 1 |G.N.M. A P00l 0018B9.........cocmviemrriiirriineiiineississeissiessssssssessiens | cevenas 2109425 | 1,050 | 960 | 1(0) ) [ RO PO 8.000 09/06/1994. | 09/20/2024.
36202C EM 1 |G.N.M.A. Pool 001940M 2112630 | 929 | 825 | 1(0) ) SRRSO VSR SO 9.000 01/09/1995. | 01/20/2025.
362153 KP 2 |G.N.M.A. Pool 152502 2100504 | 1,372 | 1,365 | 0 ....10.000 01/01/1989. | 01/15/2019.
362165 LL 4 |G.N.M.A. Pool 184031 2100314 | 1,023 1,020 1(0) ) SRRSO VSRR O 7.000 04/19/1993. | 04/15/2023.
362166 QW 3 |G.N.M.A. Pool 185069 ...100.385 0 ......8.000 05/19/1992. | 01/15/2022.
36218N LR 0 |G.N.M.A. Pool 227236, 2200440 |96 | 96 | 95 [ | [ [ | 9.500 08/15/1989. | 08/15/2018.
36223F B4 2 |G.N.M.A. Pool 306159 ...101.576 (0) 9.000 05/13/1991. | 05/15/2021.
36223F Q7 9 |G.N.M.A. Pool 306578 ...102.401 (0) ......3.000 04/27/1992. | 03/15/2022.
36223N  XC 3 |G.N.M.A. Pool 313075... ...108.363 (1)) U ISR OO 8.000 04/29/1994. | 08/15/2022.
362238 V5 9 |G.N.M.A. Pool 316636... ...100.381 0 8.000 12/17/1991. | 12/15/2021.
36224B 2R 9 |G.N.M.A. Pool 32398 ...100.383 ......8.000 04/29/1994. | 04/15/2022.
36224G S5 8 |G.N.M.A. Pool 328240... ...102.269 1(0) ) ST VPO OO 8.000 04/29/1994. | 08/15/2022.
36224H MD 5 |G.N.M.A Pool 328956 ..102.417 I [SUSTOURURSIRINIRN IUNPRRRUROTOR PPN 7.500 12/16/1992. | 12/15/2022.
36224K  PH 6 |G.N.M.A. Pool 330824... ...101.051 1 <oerr7.500 11/18/1992. | 10/15/2022.
36224L MC 8 |G.N.M.A. Pool 331655... ...100.314 28 [OTTTTORPTON FURTORTRTROR I 7.000 10/19/1992. | 10/15/2022.
36224M UL 7 |G.N.M.A. Pool 332787... 100312 | 5,895 | 5876 | (U UURRRURRPUURRO DU IO 7.000 10/19/1992. | 10/15/2022.
36224P MD 7 |G.N.M.A. Pool 334356... . .106.433 | .ooiiiieien8,503 | 6,110 | A [OTTUTTORTONN FURTORTRTIROR I 7.000 11/18/1992. | 11/15/2022.
36224S  QV 7 [G.N.M.A. P0OI337168.......coiiiiieiriirisirsieissieiessssiessessssessssssssssssssennnes. | covenes 2100272 | e TT2 | e 789 [ e 0 [ o [ e [ 7.000 10/19/1992. | 10/15/2022.
36204Q G338 |G.N.M.A. POOIB7B518.........ccoooeeiceieceiieeesiecesiesesieseseeseseesesieseseesnns | e 2100.391 | e 8T | 868 | 1(0) ) SRRSO SRR SO 8.000 05/01/1994. | 05/15/2024.
36204W  CP 0 |G.N.M. A P00l 3B1778X.....ooeoeiriirriineinsise s | coveias 2101082 | 5,672 | i 5,612 | [(0) ) TSI EPPPORTORTOTORN PO 7.500 04/15/1994. | 04/15/2024.
36205E WS 1 |G.N.M.A. P00I388B57.......ccoouuuimriiimiiiimiiiisniiissiisssisssssiss s | caneees ..100.389 | ..o 1,510 | i 1,604 | 0 [ [ | oo 8.000 . 06/17/1994. | 07/15/2024.
0299999. U.S. Government - Residential Mortgage-Backed SECUMHIES............civrieriieeiiesesi st esssssssnssssssssssensenes | srensessessssens 91,155 XXX 7 0 0 XXX XXX XXX ..517 XXX XXX
0599999. Total - U.S. GOVEINMENL.........covvuiriieiriismiiissiisssiisssissnis s ssseneees 1,438,699 XXX ..1,688,825 1,446,625 (3,932) 0 0] XXX XXX XXX 6,729 XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligati
373384 J7 2 |Georgia State Gen Obligation [ 2| .. 1FE] 3,269,141 | .107.730 | oo 3560477 | o 3,305,000 | ... 3,074,144 1,545 [...4380 |....4470 [FA....] o 60316 | ... 144,759 | 08/02/2013. | 02/01/2031.
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546418  AC 8 | LA Agricultural Fin AUth SEC REV.......cc.cvuriirriiniiciiiesiecseeseiseiieniesiseennns | ereeeen | oo | oeeereseis 6 15,574 0 | oo 15,574 | (U TUOURPURRRTORPRURPRS OPIURPUOPRURTURPPOURRN OPTURPUUPTORPORPPIRN FUOPOUROTORTRRRTOPPOR PPN 8.800 |...... 8.800 |AOD...... | cevreernrrinernenen | e 09/15/1986. | 10/01/1996.
841514 AU 6 | Southeast TX Hsg Fin Corp Ser A.........cciiininiiiniiiniininisnississensssessenssnisnnns | oeenes | oo | covessniens 6 42,836 0 0 oo | e | eorissississninnns | osssessssnisssennes | 8.600 |...... 8.600 |MS...... 08/25/1986. | 09/01/1996.
1199999. U.S. States, Territories & Possessions - Issuer Obligations..............ccccoeeveneas 3,327,550 XXX | e 3,560,477 | ..... .3,363,410 | .. 3274144 | 0 1,545 0 0 XXX XXX XXX XXX XXX
1799999. Total - U.S. States, Teritories & Possessions (Direct and Guaranteed)............cuuwwiireiriniiinmiiieninisiisisssiissienas 3,327,550 XXX | s 3,560,477 | oo 3,363,410 | .cocvernne. 3274144 | oo 0 1,545 0 0 XXX XXX XXX XXX XXX
U.S. Political Subdivisions of States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
073545 LY 9 |Beachwood OH Cty Schl Dist IMPIVML..........cccevucrerererneiineiseiserineiessseesenns | eovnees | o [ eoverereees | vevens 1FE| oo 1,000,000 |...110.898 | ......cc...... 1,108,980 | ..ccoovvrennee 1,000,000 | ..cooovvrenee 1,000,000 [ .ooceouvemrenerieiies | cerereerinsiinsieiis | eereeeesnseinsinens | e | s 5125 |..... 5.125 | JD....... 08/19/2010. | 12/01/2026.
295407 D9 8 |City of Erie PA Taxable SEres A........ccoviuiviirieiierinieieeississsierieseseesenins | vereees 2| 1FE 500,000 |..... 99.658 | ..oocvvrrinnns 498,290 | ....... 500,000 500,000 [ .oooverrirrirneeiinis | | e | e | e 4178 |...... 4.178 |MN...... 06/01/2015. | 11/15/2028.
235308 RA 3 |Dallas TX Indep Schl Dist BIAg C........coceuevererereeririnirieriesineesnesissisessenssneees | eoveees 2| 1FE 3,383,940 |...114.964 ..3,448,920 | ..... .3,000,000 13,349,695 | ... | s (G RIARE:) | [ DU DY 6.450 |...... 5.431 |FA...... 09/24/2013. | 02/15/2035.
483206 4C 9 |Kalamazoo MI Gen Oblig EQUIV NOLE.........cc.eererernriersnicierieiseissisissessienes | cevenns 2| 1FE 1,131,790 |...102.978 | ... 1,132,758 .1,100,000 | .. ...1,130,859 (1<) RN ISPRORTR OO 4.670 |...... 4.493 |UD....... 04/07/2015. | 12/01/2044.
64763F UG 2 |New Orleans LA Gen Oblig.........cc.ovvvurvermrureeerseiseisesessiesssessssesssseesssssssesses | cevveas 2| 1FE 1,710,000 |..... 98.670 | .ovvvrrnnne 1,687,257 | .oveovrinnes 1,710,000 | ..ocoovveene 1,710,000 [ oo | rererreeresinsinenis | veveneenssinsinens | oneeenssseseesenes | e 4.000 |...... 4.000 |JD....... 04/07/2015. | 12/01/2031.
930336 GS 5 | Wadsworth OH Build AMEICa.........ccuiiiciiiiiiciiissisnicsissi e sssissicssissiinnes | s 2| . 1FE 2,150,000 | ...105.030 2,258,145 2,150,000 | .ooreeerei2,150,000 | oioiiiiniiniinniinnns | e [ | | 4.790 |...... 4.790 | JD....... 10/14/2010. | 12/01/2025.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations............cccouoviiniienisisissenes 9,875,730 XXX v 10,134,350 | ... .9,460,000 | .. ...9,840,554 | .o 0 [ (11,664) 0 0 XXX XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions. . 9,875,730 XXX | e 10,134,350 | ............. 9,460,000 | ............. 9,840,554 | .....cocoevvrnne 0. (11,664) 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A ment Obligations and all Non-Guaranteed Obligations of Agenmes and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
186371 BT 6 |Cleveland OH Econ & Cmnty Dev REV..iiieersrineineriesineensssinsenssssisssnensnsnins | covees | oo | vernseennee | s TFE | s 999,000 |..... 97.680 | ..ovrverrrnns 976,800 | ...oocvvnee 1,000,000 999,123 72 ISR ISR DO 3.750 |...... 3.761 | D | s 3,125 04/07/2015. | 12/01/2026.
232263 JW 4 | Cuyahoga Cnty OH Economic Dev Rev.........c.cccccriiioniinciiiciicrinsiinicssiiens [ e 1,003,769 |...108.466 | .............. 1,014,157 | oo 935,000 998,544 (2,394) [ oo | e | s 5.500 |...... 4.901 |AO...... | covvrrnee 10,856 10/01/2014. | 10/15/2033.
593791  EM 4 | Miami University OH Gen RCPt SEr A.........ovuirierieriieerissiseriesieeesenssssenes | voeees 5,141,160 |...126.586 ..5,063,440 | ..... 4,000,000 | ...cc00eeer.5,057,868 | ..o | e (35,021) [ oo [ v [ e 6.772 |...... 4639 |MS...... 90,293 07/16/2014. | 09/01/2035.
64972F  T5 5 [New York N'Y City Mun Wir Fin Auth..........cooceeveenernernncinnennninennenineensnnnee | vevenne [ or | eevvsenen ] [l IFE | i 2,141,500 |...110.554 | .... ..2,211,080 | ..... .2,000,000 (2,642) [ ..o | e | e 5790 |...... 5.297 | JD....... 5,147 | ... 03/06/2014. | 06/15/2041.
69647R  BJ 2 | Palm Bay FL Special Oblig.........cc.ceruririiririririeieiiinesiesescesssisssiesienesesenns | covees 2,373,240 |..112.128 | .....ccoonece. 2,242,560 2,359,332 (7,745) [ oo | e | e 6.315 |......5.013 |AO...... | 0ee.....31,575 | ... 126,300 | 03/01/2015. | 10/01/2040.
70643U CQ 0 | Pembroke Pines FL COMMS SVCS TaX.......cvuuirmrererrereereeisermersenesnessensssenses | cevees 2,061,960 |...102.557 ..2,051,140 2,057,037 (2,250) [ ..oovernrenerrerins | v | e 4.706 .94,120 | 10/01/2014. | 10/01/2033.
724795 BG 3 | Pgh & Alleg Cnty PA Sports & EXNiD.........ccovevereiireiniiniieiescssessiesiienes | s 1,000,000 |...100.542 ..1,005,420 | ..............1,000,000 | ............. 1,000,000 [ ..ovooereerieiieiines | e | eereeeeesensienns | e | s 4.521 45,210 | 11/01/2014. | 12/15/2027.
73358W  TZ 7 |Port Auth of NY & NJ TXbI S€r 187.....oocimirieirieiierieieeiseereenienieeeseesssines | cevees 2,075,060 |...104.485 2,069,846 (2,612) [ oo | e | e 4.426 .88,520 | 12/17/2014. | 10/15/2034.
880591 30 0 | Tennessee VIy Auth PWr SEr99-D.......cciiieiiieniirisiinsisserssesssesssssssssissessssssssnees | eeneees ..500,000 |..... 99.040 500,000 | ..ovveeriierineinnnis [ ennrsenisnisninenns | s | e | seeeas 3.550 06/02/1998. | 06/01/2028.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... . .17,295,689 XXX | 17,149,497 | ........... 15,435,000 | ........... 17,176,140 | oo, [\ (52,591) 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorltles of Governments and Their U.S. Polltlcal Subdivisions - Residential Mortgage-Backed Securities
312904 VU 6 |F.H.L.M.C. Ser1017D 1FE 1,760 |...108.065 11,902 1,760 ......8.300 08/26/1994. | 11/15/2020.
312905 Z7 0 |F.H.L.M.C. Ser 10871 2109267 | e 3772 | i 3,452 | 3,446 LI TSROSO IPPITPORIRRIOR IOV 8.500 09/29/1994. | 06/15/2021.
312906 RX 0 |F.H.L.M.C. Ser1119H 2107869 | 1,226 | 1,136 | 1436 [ e | v | v | reenesssisenenes | e 7.750 11/02/1992. | 08/15/2021.
312906 VS 6 |F.H.L.M.C. Ser1122G.. ...106.229 2,543 v 1.000 06/30/1993. | 08/15/2021.
312909 3W 2 |F.H.L.M.C. Ser1250J 2109253 | 701 | 4,302 | 4,299 LI TSRO IPPITPRRIN IOV 7.000 04/05/1993. | 05/15/2022.
312910  3Q 3 |F.H.L.M.C. Ser1311K ...108.545 11,000 (1) [ e | e | e 7.000 05/19/1993. | 07/15/2022.
312910 B6 8 |F.H.L.M.C. Ser13121 LATA2 | 4,534 | 4,058 4,050 (1) ......8.000 07/18/1994. | 07/15/2022.
312912 AP 3 |F.H.L. M. C. Ser 1367 KA.......cooiiiciiiinsncceeesissssssiisnies. | s ...109.559 27,639 (1)1 SRR INVORTRIINN IOV 6.500 11/09/1993. | 09/15/2022.
312913 QR 0 |F. H. L. M. C. Ser 1439 Lumuioiicircrerericeiseissiesienicssssessssessesssenes | seenes 109245 | 10,695 | 9,790 | 9,790 | ovvervierirererrreines [ e [ e | e | e 7.500 10/30/1995. | 11/15/2022.
312914 DS 0 |F. H.L.- M. C. Ser 1459 M....ovvomiirciireieiiesieciseesse et sieseessssisessssssenes | seeees ...109.493 13,884 [ .o | rerineenenisssinenis | eevineinesnniens [ e [ s 7.500 03/21/1994. | 01/15/2023.
3133T1 FB 3 [F.H L. M. C. Ser 1577 PV ssssesessssisssesssinns. | covenes ...109.532 85,045 (U3 [OOSR IPRRIRRORRTON DO 6.500 09/30/1993. | 09/15/2023.
313370 J7 0 [F.H. L. M. C. Ser 1578 Kiovooeieieriecieeieeieesseesssssesiesesesesseesssssssssnenes | eveens ...109.571 196,530 [ TSN ISR BN 6.900 02/01/1994. | 09/15/2023.
313373 PK 8 [F.H. L. M. C. Ser 1652 Plu.......ovioiiiiiciiciiieicinsiesssississiesinnns | v ..109.410 ....140,965 140,965 | ...oovvvrreiieriienes [ [ | v | s 7.000 02/16/1994. | 01/15/2024.
31340Y  PX 1 [FLH LM C. Serdd Fouociicecesie e sesesissisessesssenes | ceveens ...103.691 W345 | 345 [ i e | e [ | 9.000 11/21/1994. | 05/15/2020.
312913 WW 2 |F. H. L. M. C. SET G4 Dot sssnsenins. | seeees L1166 | 6,963 | 6,263 | ....... 6,258 ()] ESUSTTRIN VRN IO 8.000 12/30/1992. | 12/25/2022.
31293A°  5H 7 |F.H. L. M. C. P00l C15348........cooviriirirrinieiniiniiienienecesssisssiesiesesessenies | eveens ..103.194 W3TA | s 464 () [ e | e | s 7.000 11/01/2004. | 09/01/2028.
31393Q XY 3 |F.H.L. M. C.Ser2610 VB....cooeeereerierineereeiserisesiesieeesesssssssessesssesssensns. | voneees LA07.277 | 83,209 | 77,564 77,036 432 [ e [ e [ 5.500 11/01/2004. | 07/15/2024.
313614 WE 5 |F.N. M. Al POOI050145........ooiiiiiiieiniiseiseesiesisssiss e sisesssessssesns | s 2104880 | 33 | 32 | s 32 ....10.000 11/01/1988. | 11/01/2018.
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313614 WL 9 |F.N. M AL POOI 050157T......cooiiiciicciiecisseieeeeseieseseseiesesesesienees | s . ...105.317 LY A R 54 | s 54 ...10.000 |...... 9.170 [MON... | .ocoovricrrenae (VI [P 5 |12/01/1988. | 12/01/2018.
31368K LD 6 [F.N.M.A. POOI 192124 ......cccoooiiiiiriinricnssssesesesessisnsiens | coneies e 103284 | 2,832 | oo 2,742 | ....... 2,737 (1) [ o | e | e 7.500 |...... 7.126 [MON...| ... 12/24/1992. | 12/01/2022.
313602 Q2 3 |F.N.M. AL SEr89 58 G| e e ...103.743 885 883 | 852 (U UORUPPUUTOURPPO FURTORTORTIROR IR 8.000 |...... 8.067 [MON... | ... 11/13/1992. | 09/25/2019.
313603 LN 0 |F.N. M. AL Ser89 96 H..oovvveiiicinienicsessiesiesiesesseissieens | coenes . . 107.030 | e 2,020 | oo 1,887 |....... 1,887 [ o | e | e [ e [ 9.000 |...... 9.000 | MON... 11/02/1994. | 12/25/2019.
31358E NS 7 [F.N.MUA. SEr90 71 Huooceceeceeseecesiesesisessssssssissnsens | ceneees ...100.755 LT 15 [ s LT [FSUTUURTRUUSOUOUTE OO OOV VSPORORRROOOR VOO 8.500 |...... 8.500 [MON... | ... 05/12/1995. | 06/25/2020.
31358E 2N 1 |[F.N.M.A. Ser90 103K.. s | s . ...106.587 1,625 1(0) ) [OOSR EVPPORTORTORTOR PO 7.500 |...... 7.505 |MON... 02/12/1993. | 09/25/2020.
31358E  TW 6 [F.N.M.A. Ser90 109 Ju.ouiiiciceieceesceseeseessssssesssisnsiinns | ceneees . ...104.437 5,874 (U UURPRURRRURO DU IO 7.000 |...... 7.002 |MON... 06/30/1993. | 09/25/2020.
31358E  5A 6 |F.N.M.A. Ser90 110H ...106.570 1,006 1(0) ) ST VPPOORORTOR SO 8.750 |...... 8.754 [MON... | .... 12/15/1994. | 09/25/2020.
31358F 4E 6 [F.N.M.A. Ser91 21J [ [ . ...105.762 1,836 [ .ovevrrieeriveriienins | e | e [ s [ 7.000 |...... 7.000 | MON... 03/09/1993. | 03/25/2021.
31358K  F3 7 [F.N.MLA. Ser91 162 GA.....occooceiceeceieceeesesiecesieseseeseseesesiennnins | ceneees . ...108.893 2,719 8.250 |...... 8.250 MON... 08/17/1994. | 12/25/2021.
31358M  WZ 3 |F.N.M.A. Ser92 49 L. | s e ...108.350 17,222 ()] SOOI INVRRTTRIINN IOV 7.000 |...... 7.016 | MON... 02/06/1996. | 04/25/2022.
31358P D2 0 [F.N.M A Ser92 135 Louuuiiiiiicciceeccisseissssssssseesnsssssisniees | ceneees e L112.720 . A4 | s [ | | s [ 7.500 |...... 7.500 MON... 11/08/1995. | 08/25/2022.
31358P  MX 2 [F.N.MUA. Ser92 149 Huovviecereeceeseese e | cereees . 108.769 | .o 51,424 | oo 47,278 | .. AT,278 | s [ e | i | e | e 7.000 |...... 7.000 MON... 12/09/1993. | 08/25/2022.
31358Q HC 2 |F.N.M. A, Ser92 159 Pl ...cooiiieiieiieriirieisneienieesssississessesisennes | voenes o] ...109.068 12,060 () [ oo | e | s 7.000 |...... 7.086 | MON... 02/23/1994. | 09/25/2022.
31358Q AN 5 [FLNCML AL Ser92 161 Heooooocececeeceesesiesesiesesieseseesesisenenes | s e ...111.056 13,884 | ... [ e | e | e | s 7.500 |...... 7.500 |MON... 02/29/1996. | 09/25/2022.
31358R BM 4 [F.N.M. A Ser92195C. i | oo . ...109.749 15,693 (2) [ oo | e | s 7.500 |...... 7.530 |MON... 03/08/1996. | 10/25/2022.
31358P  HT 7 |[F.N.MLA. Ser92 G35 E.......oiiiciieecieseiesesesesessssnssessesissssens | coneees e ..110.218 . 18,193 (([0))) [ PO PO 7.500 |...... 7.601 [MON... 03/08/1996. | 07/25/2022.
31358P  HV 2 [F.N.M.A. Ser92 GB35 EB.......cooiiiiieiirieiceeieseeieeesieessisessisssisesssesnies | cereees e 109.381 | 8,978 | 8,379 | 6,356 (2) | v | e [ 7.500 |...... 7.698 |MON... 12/01/1995. | 07/25/2022.
31359B PE 1 [F.N.M A Ser93122 M......ooiviiicciscscisssssssesssssssssisnines | v [P [OOSR I I [P 54,595 |...109.424 54,980 (72 O OO BN 6.500 |...... 6.610 [MON... 09/22/1993. | 07/25/2023.
31359D 6L 2 |F.N.M.A. Ser93178 PK.. ...62,813 |...109.983 ...69,127 62,844 (/2] SRR VTR BN 6.500 |...... 6.506 | MON... 09/30/1993. | 09/25/2023.
31359E YT 2 [F.N.M.A. Ser93199 PX.. ..124,449 |...108.959 .135,910 124,644 (4] ORI VRIS DOV 6.500 |...... 6.530 | MON... 11/05/1993. | 10/25/2023.
31359H JE 5 |F.N.M.A. Ser94 55H.. ...108.819 ...84,702 77,281 (109) [ coveoerereiienes [ e | e 7.000 |...... 7.286 |MON... 03/29/1994. | 03/25/2024.
31358Q BR 5 |F.N.M.A. SerG9253J.. ..110.149 | . 19,509 8,602 (4) w7000 ... 7.185 |MON... 02/22/1996. | 09/25/2022.
31367W  HL 8 |F.N. M. A. Pool 181235 . ...100.292 892 | o889 | 939 (0] [ SO PO 7.500 | ..(21.651) |MON... | .... 11/01/2004. | 10/01/2022.
31393A  6C 6 |F.N.M.A. Ser2003-39 MT ...106.945 172,357 181,164 | oo [ e | v | cereeeeneiseneinenens | e 5.500 |...... 5.329 |MON... 11/01/2004. | 05/25/2023.
74434T P4 3 |Prudential Home Ser 1993-63-A6............ . .4,931 1...100.115 4,974 4,954 4 | | | 6.750 |...... 6.855 | MON... .28 12/30/1993. | 01/25/2024.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... .. 1,229,806 XXX 1,344,543 | ... 1,235,379 | oo 1,233,835 | oo 0 209 0 0 XXX XXX XXX 1............6,803 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ [ERSTTTROTTTRTROTIOROTS (SO 18,525,496 XXX | 18,494,040 | ..........16,670,379 | .......... 18,409,975 | .ooooviiiiiiii (V] (52,383) 0 0 XXX XXX XXX | e 193,505 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
90131H BN 4 | 21st Century FOX AMET INC........oveuuiiireiieeiicciieeeeieeeeiseseieseeeseesesssenenes. | cevinas [ [ 1 2FE| oo 3,738,831 |...134.333 | .............. 3,538,331 | .o 2,634,000 | oo 3,720,676 | ..o | e (18,155) | ..o | e | e 7.850 05/01/2016. | 03/01/2039.
00206R  AJ 1 [AT&TINC COMP NOES......cvvurvirirrirriirieirieiienierisseiesiessiessenesssesssinnnes | eoenne | oo [ evererene T | e 2FE ..2,987,120 |...103.899 .3,116,970 | ..... .3,000,000 | ... 2,998,213 1,556 | oo | e | e 5.500 03/31/2008. | 02/01/2018.
002824 AV 2 | Abbott Laboratories. . 2,440,820 |...119.002 ..2,380,040 .2,000,000 ..2,425,136 ......6.000 07/21/2015. | 04/01/2039.
008117 AG 8 | Aetna Services INC DEDS............coowvurviriiriireieceiieseiieseisesesissssessssienes | wveees | v | cevevirenens | covens 1FE ..1,526,655 |...116.199 ..1,742,985 1,500,000 | .. LSBT | | e (B3T) i [ [ 7.250 10/20/1998. | 08/15/2023.
010392 EC 8 |Alabama Power Company Debentures . SRR PR U (USRI 1FE 987,300 |...118.434 ..1,184,340 1,000,000 | ... 990,586 | .....vverrrriinniiinns | cerriieneiereen 348 [ e [ 5.700 11/18/2003. | 02/15/2033.
010392 EB 0 |Alabama Power Company Senior Corp JSUTTIORURTIIN DOV [ (O I 1FE| .. ...5,472,863 |...115.130 | .... ..5,881,992 5,109,000 | ..ocoeeeeen. 5,268,010 | ...coveerevierrrrennns | errreend(22,373) [ o | e | e 5.875 08/11/2005. | 12/01/2022.
013104  AC 8 | Albertson's INC. COMP DED..........cvuivueiieririiiiinnieiesierississisesiesissssenies. | e e | AFE| 2,101,732 |..... 99.000 | ..ovvrvruvne 2,004,750 | ..oovvernnn. 2,025,000 | .... 2,070,694 | ...ooovvrvrerrrriennn | eerrreenend(3,239) [ o | e | e 7.750 08/27/2001. | 06/15/2026.
020002 AY 7 [AlIStAtE COMP.......veoueeerceiiceiieresiecesieresiesesesesisesesesesessse s | e [P (ORI 1FE ...1,190,570 |...107.290 1,000,000 | ..cccoovennee 1,188,642 | ..oooceeceeccieens | vvrereeennn{1,928) [ o e [ 5.200 07/22/2016. | 01/15/2042.
020039 DC 4 |Alltel Corp Senior NOteS.............orriemriiinriinniinniinnisssisssissssssnssssssiens | e [P PP IOV 2FE| .. ...2,509,160 |...126.966 | .... . .2,000,000 | .... 2,374,970 | oo | e (14,349) [ s | e | s 7.875 12/24/2003. | 07/01/2032.
022098  AE 3 |Altria GroUP INC.........veuuiiiriiiriississss s | ceneies e | e TFE| 3,213,980 |...169.763 | .............. 2,969,155 | ....ccoceeene. 1,749,000 | ...cccoooveee 3,197,077 | o [ eeieeeed(16,903) [ oo | s | 9.950 08/01/2016. | 11/10/2038.
022249 AU 0 | Aluminum Co America Corp (ALCOA) RERTTTRTTINI PR JU (ORI 3FE ...5,765,730 |...107.200 .5,360,000 | ..... 5,000,000 | .........cc. 5,479,425 | ....oooovvvverrinnnni | errereeed(30,802) [ oo | e | e 6.750 08/11/2005. | 01/15/2028.
022249  BA 3 | Aluminum Co America Corp (ALCOA) et | s [P (ORI I 3FE| .. ...2,222,300 |...105.500 | ... ..2,110,000 | ..... .2,000,000 | .... 2,031,624 | ..o | eeeeeend(20,351) [ s [ 6.500 07/16/2004. | 06/15/2018.
023650 AG 9 | America West Airlines Series 00-G...........occurvereeireeinneiesesieseessseeissesens | s e | e AFE | o 651,593 |...113.125 | ..ol 659,905 | ....... 583,341 | ... 817,027 | ..oovveereriennrreens | everreeeneeee(888) [ o e | 8.057 06/14/2005. | 07/02/2020.
030955 AN 8 | Ameritech Capital Funding . I I e | 2FE| v 2,318,330 |..113.406 | .............. 2,268,120 | ..cccoounve. 2,000,000 | ............. 2,493,774 | oo | (12,580 [ oo | v | e 6.550 07/07/2003. | 01/15/2028.




Annual Statement for the year 2016 of the First Catholic Slovak Ladies Association Of The U.S.A.

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
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
031162  AX 8 | Amgen Inc Corp Global Senior Note: 3,024,420 |...106.055 | .............. 3,181,650 | oo 3,000,000 | .cooooerrrr. 3,004,402 | oo [ errieeened(2,889) [ o | e | 6.150 |...... 6.040 [JD..ccco. | v 15,375 | ........ 184,500 | 05/27/2008. | 06/01/2018.
031162  AZ 3 | Amgen Inc Senior Notes ...3,128,250 |...107.481 3,224,430 | ..... .3,000,000 | ...oveiern3,032,713 [ oo | e {14,508) [ s [ [ 5.700 |...... 5142 |FA..... 03/24/2009. | 02/01/2019.
001814 AR 3 | ANR Pipeline Co........... ...2,386,840 |...129.479 | ... ..2,589,580 | ..... 2,000,000 | ..oveeeeni2,151,387 [ oo | eeeeeeenn(24,988) | o [ [ 9.625 |...... 7.720 [MN...... 08/16/2001. | 11/01/2021.
037411 AK 1 | Apache Corp Debs 1,274,960 |...124.601 | .............. 1,246,010 | ..cooovvvenee 1,000,000 | ..ovoeree 1,154,199 | oo [ eeereeend(12,237) [ [ e [ e 7.950 |...... 5.781 |AO...... 02/13/2003. | 04/15/2026.
037411 AN 5 | Apache Corp Debs ...1,663,350 |...105.312 ..1,579,680 1,500,000 | ..coovvcee 1,517,136 | oo [ e (14,973) | s | e [ 7.000 |...... 5.902 (FA...... 10/15/2003. | 02/01/2018.
037411 AR 6 | Apache Corp Debs ...6,520,550 |...115.015 | ... .5,750,750 | ..... .5,000,000 | .. LB,344761 | | e (42,949) | i [ [ 6.000 |...... 4.031 [J....... 08/17/2012. | 01/15/2037.
037833 AT 7 |Apple Inc Note 2,212,180 |...103.548 | .............. 2,070,960 | .....c.c...... 2,000,000 | ... 2,210,368 | .ooovvverierirnrennns | v 1,812) o | v | s 4450 |...... 3.826 |MN...... 08/01/2016. | 05/06/2044.
038222 AD 7 |Applied Material Inc Senior Note. ...5,378,080 |...104.253 .5,212,650 | ..... .5,000,000 5,030,477 | oo | reeeeene(36,745) | s | e [ 7125 |.... 6.327 |AO...... 08/20/2004. | 10/15/2017.
039483 AN 2 | Archer Daniels Midland Corp.. ..2,250,000 |...121.808 | ... .2,436,160 | ..... .2,000,000 | .. 102,180,232 | s | e (T1821) | s [ [ 6.750 |...... 5.636 |JD....... 12/09/2009. | 12/15/2027.
039483  AM 4 | Archer Daniels Midland Corp Debs. 3,548,900 |...128.342 | ............. 3,850,260 | ...ocoovevene. 3,000,000 | ....cccceeen. 3,327,377 | oo | e 22,817) [ s | e | e 7.500 |...... 6.051 [MS...... 12/19/2002. | 03/15/2027.
039483 AS 1 |Archer Daniels Midland Corp Debs. ..2,444,160 |...125.078 ..2,501,560 | ..... .2,000,000 | .... 2,308,365 | ...ovveeereereererennes | eerereene(14,288) [ oo | oo | oo, 7.000 |...... 5.421 |FA..... 03/23/2004. | 02/01/2031.
039483  AH 5 | Archer Daniels Midland Debs ...2,441,560 |...101.939 | ... .2,038,780 | ..... .2,000,000 | .... 2,017,430 | coveovvverrerrerenens | eererreenn(58,013) [ oo | e | s 8.375 |...... 5312 |AO...... 02/01/2008. | 04/15/2017.
040555  CK 8 |Arizona Public Service Company.............. 3,603,455 |...133.002 | ...........cc. 3,402,191 | oo 2,558,000 | ..o 3,540,942 | ..o | eereeend(32,490) [ oo | e | 6.875 |...... 4.021 |FA...... 01/15/2015. | 08/01/2036.
042735 AL 4 | Arrow Electronics Ins Sr Debs ..2,956,795 |...106.276 ..3,188,280 | ..... .3,000,000 | .... 2,994,551 | ..o | 3532 [ e | 6.875 |...... 7.012 |JD....... 10/07/1998. | 06/01/2018.
00206R AR 3 | AT&T Inc Corp Notes ...4,830,600 |...107.523 | .... .4,838,535 | ..... 4,500,000 | ............. 4,591,872 | oo | reeeeena(40,180) | s | e [ 5.800 |...... 4777 |FA...... 03/26/2010. | 02/15/2019.
053611  AB 5 | Avery Dennison Corp............ccoee.e.e. 2,008,300 |..107.020 | .............. 2,140,400 | ..ccoounve. 2,000,000 | ...ccooonee. 2,008,117 | cooovvvvcrrenreriienns | eevreriieencene(223) [ | e | 6.000 |...... 5.970 | JJ....... 01/16/2003. | 01/15/2033.
957674 AD 6 |Baker Hughes (Western Atlas Corp).. ...8,758,080 |...125.853 .8,809,710 | ..... .7,000,000 | .... 8,053,029 | ...oovvvverrerirnninins | eoeerene(109,427) [ oo | v | s 8.550 |...... 6.023 |JD....... 08/19/2009. | 06/15/2024.
057224  AK 3 |Baker Hughes Inc Senior Corp Notes. ...5,294,624 |..121.210 | .... .5,185,364 | ..... 4,278,000 | ............. 5,055,528 | ....oooerrvierrrrinnis | cevreeed(A7,053) [ oo | e | e 6.875 |...... 4.878 [JJ....... 09/09/2013. | 01/15/2029.
067383 AA 7 |BardCRInc 3,259,962 |...121.667 | .............. 3,652,443 | .............. 3,002,000 | ....ccceeeen. SATTT3T | i | el (127A7) i e | 6.700 |...... 5911 | JD....... 03/06/2009. | 12/01/2026.
067383 AC 3 |BardCRInc ...5,076,350 |...107.046 ..5,352,300 5,000,000 | ...ccccc..e.5,084,785 | oo [ (T T4B) [ s | s | e 4400 |...... 4211 (... 01/25/2011. | 01/15/2021.
075887 AN 9 |Becton Dickinson Corp Debentures 1,179,050 |...125.203 ..1,252,030 1,000,000 | .coovverer 1,108,737 [ o | e (7,340) [ e v [ 7.000 |...... 5.623 11/26/2003. | 08/01/2027.
075887  AQ 2 |Becton Dickinson Corp Debentures ..2,715,200 |...124.468 2,500,000 | ...ocee0ri2,857,349 [ oo | e 9227) [ e [ 6.700 06/18/2009. | 08/01/2028.
075887 AT 6 |Becton Dickinson Corp Debentures 4,746,130 |...103.988 .5,000,000 <4900 07/16/2004. | 04/15/2018.
075896 AB 6 |Bed Bath & Beyond Inc...... ...1,508,711 |...100.053 1,595,000 | ..o 1,510,742 | oo | v ,031 | s | s [ 4.915 04/14/2016. | 08/01/2034.
079867 AM 9 |BellSouth Telecommunication Corp. ...3,517,500 |...120.022 .3,000,000 7.000 02/25/2005. | 10/01/2025.
084664 BL 4 |Berkshire Hathaway Fin Corp Sr Nts 2,480,960 |...123.031 .2,000,000 1750 01/10/2013. | 01/15/2040.
08658E AA 5 |Bestfoods Corporation ...3,754,660 |...131.179 .3,000,000 | .. 3,549,648 | ..o | reeeene(38,575) | s | [ 6.625 09/23/2010. | 04/15/2028.
09247X  AE 1 |Blackrock Incorp. ...5,033,260 |...108.605 15,000,000 | ....oooonee 5,011,543 5.000 12/23/2009. | 12/10/2019.
09247X  AH 4 |Blackrock Incorp 2,032,500 |...107.613 .2,000,000 | .... 2,015,949 oo 4.250 06/06/2011. | 05/24/2021.
097023 AM 7 |Boeing Co Corp Debentures ...2,142,750 |...129.902 .2,000,000 | ............. 2,078,306 | ..o | eerrreenene(6,724) [ s | e | e 7.250 10/16/2002. | 06/15/2025.
097023 AG 0 |Boeing Company Corp Debentures ..1,594,610 |...151.669 1,000,000 | ..o 1,496,933 | ooociririiniieni [ eerreeerd(23,803) [ oo [ [ 8.625 08/10/2012. | 11/15/2031.
097023 AH 8 |Boeing Company Corp Debentures 1,322,400 |...131.835 .1,000,000 coern1.950 10/29/2004. | 08/15/2024.
097023 AD 7 |Boeing Company Corporate Notes.......... ...6,040,813 |...126.460 4,533,000 | .. 15,201,859 | .o | eeeeeea(125,315) | s [ e | e 8.750 01/26/2010. | 08/15/2021.
111320  AJ 6 |Broadcom Corp.........ccco....ue. ...2,048,300 |..... 73.021 .2,000,000 | .... 2,045,589 | .....ooovvvienriienni [ e (1,T04) [ s | s | e 4.500 05/21/2015. | 08/01/2034.
12189T AD 6 |Burlington Northern Santa Fe Corp................ ..1,271,952 |...136.540 | ... . ...940,000 | oo 1,235,304 | ...oovveererrencrreens | vrerrreennn(9,062) [ oo [ e | 7.290 08/17/2012. | 06/01/2036.
12189T  AX 2 |Burlington Northern Santa Fe Corp 4,849,731 |..128.137 | c.ccevvnucen. 4,933,275 | ..ovvvnnn. 3,850,000 | ..oocvvreves 4725904 | ..oovovriniieni | e (27,493) [ s [ e [ 6.200 08/17/2012. | 08/15/2036.
12189T AZ 7 |Burlington Northern Santa Fe Corp................ ...3,051,060 |...127.720 ..3,078,052 2,410,000 | .... 2,972,802 | ovovvverirerirnrenens | eerernennn(16,843) [ oo | e | e 6.150 12/07/2011. | 05/01/2037.
122014  AE 3 |Burlington Resources Debentures . . | . ..2,017,500 |...125.203 | ... ..1,878,045 1,500,000 | ....cccooeeee 1714516 | | eerreeend(38,352) | e [ [ 9.125 12/20/2006. | 10/01/2021.
125509  AZ 2 [CIGNACOrP DEDENUIES..........ooouvieeiieicecrse s . 2,190,000 |...131.636 | .............. 2,632,720 | oo 2,000,000 | ....ccccoe... 2,113,203 | .o [ e (T 184) [ s | 7.875 09/25/1998. | 05/15/2027.
126117 AE 0 |C N A Financial Corp 530,000 |...118.213 ....500,000 | ... 513,552 | ..oorvveerrriennrirnens | veerrenenn(1,808) [ oo [ [ 7.250 10/05/1998. | 11/15/2023.
126117  AH 3 |C N AFinancial Corp Note [ [ . ...1,991,980 |...105.051 | ... .2,101,020 | ... .2,000,000 | ............. 1,999,256 | .....ovvrriinriiinns | cerriienneeennBB7 [ i e [ 6.950 08/07/1998. | 01/15/2018.
336249 AC 1 |CV S COp 1442 SEreS A-2........oorveereeirieieceeeseeesesiesesieseseeseseeseseseeens . 2,365,600 |...115.913 | .............. 2,318,260 | ..oocooveeene. 2,000,000 | ............. 2,168,708 | ... | e 21,278) [ s | s | 9.350 02/28/2002. | 01/10/2023.
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126650 BR 0 [ CV SHealth COMp......covueuiiiriiiriiieceiieceiieceeiesesiesesieeesisssiessssesssissnsis. | ceveons IO e 2FE| oo 3,605,880 |..122.424 | ...........3,672,720 | ...........cco 3,000,000 | ..ococceeen. 3,592,606 | ......ooovveerriienis | e (13,274) [ oo | e | e 6.125 |...... 4700 (MS......| oo 54,104 | ....... 183,750 | 01/29/2016. | 09/15/2039.
134429 AG 4 | Campbell Soup Company Debentures . e | s e | e 1FE 10,190,775 |..123.790 | ............9,391,947 | ............ 7,587,000 | oo 8,482,512 | oo [ i (177,280) | coovvvvvieriiens | e [ 8.875 |.... 5.761 | MN...... s 04/20/2005. | 05/01/2021.
141781 AC 8 | Cargill INC COMP NOLES........ouvieuiiireieceiiceiiecesieseeiecesise e eseseesesens | cevenas e | e 1FE| .. 249,305 |...122.642 | .................306,605 | ....... 250,000 | ... 249,581 33 | i | e | e 7.375 |...... 7401 |AO...... 11/04/2004. | 10/01/2025.
141784 BH 0 | Cargill INC Corp NOES.........cvvuiiiriirririiiiinsiiesieririississiiesienisesessissiiens | ceves e | e 1FE| oo 762,608 |...119.158 | ..cccovvrrrenns 834,106 | ..oovvvevnvene 700,000 | ... 740,210 (2,393) [ cooverrrireieniins | e | e 6.875 |...... 6.163 |MN...... 10/17/2003. | 05/01/2028.
141784 AM 0 | Cargill INC Med-TerM NOES...........oorrvveereeeereeeseeeeereeessveessseesssssssssssssnnessesss | evveees | oo | vorimrneese | coeees 1FE ...4,185540 |...124.472 ..3,734,160 3,000,000 | ...cccc00r.3,867,650 | ..o [ e (65,597) [ ...ovveveerereriins | e | s 7410 |..... 4.001 |MN...... 09/26/2011. | 06/18/2027.
144287 BB 6 |Carpenter Tech Ind Med Trm Note. [P0 (ORI I 2FE| .. ...1,000,000 |...103.394 | ... ..1,033,940 1,000,000 | .....c.cecc. 1,000,000 | ooocvooeiriiiniinni v [ v [ e [ 6.970 |...... 6.970 |AO...... 04/17/1998. | 04/23/2018.
149123  BD 2 |Caterpillar Inc Corp DEDENUIES.............ovveuvieiriiriceiesniessieeesseienens | e e | e TFE| i 1,252,860 |..125.432 | ............. 1,254,320 | ..cccoovunnne 1,000,000 | ..cccoeeeei 1,109,836 | oo | e (14,509) | s | e [ 8.000 |...... 5.844 |FA....... 01/15/2003. | 02/15/2023.
149123 BL 4 |Caterpillar Inc Corp DEDENUIES..............cvvemeerireeieeiceiieseeeseieeeeeseienees | cevenas [ (U i I 1FE ...4,865,600 |...114.800 .4,592,000 | ..... 4,000,000 | oo, 750,311 [ | e 26,884) [ i [ [ 5.300 |...... 3.880 [MS...... 05/29/2012. | 09/15/2035.
124857  AF 0 | CBS Corp NeW Gtd SrNOLE........cvvvurermrrirriireieseneesesssesssessssssssesssssnnees | cevenns [P PP IOV 2FE| .. ..2,438,780 |...112.303 | ... ..2,246,060 | ..... .2,000,000 | .oorreern 2,434,238 [ oo | e (8,542) | s [ [ 5.900 |...... 4.416 |AO...... 07/22/2016. | 10/15/2040.
808513  AD 7 | Charles SChWab COMp..........crvuurvuerieiereiiereeiesesieceseecesisesessesessessseeseseenens | e [ [ (] TFE| 5,148,450 |...106.895 | .............. 5,344,750 | oo 5,000,000 | ...ccccce.r.5,083,875 | oo [ e (16,364) [ oo | e | e 4450 |..... 4.061 [JJ....... 05/02/2011. | 07/22/2020.
172062  AF 8 | Cincinnati Financial Corporate......... | s e | 1FE 4714770 |...125.003 ..5,000,120 | ..... 4,000,000 | ...ccooeeer 4,460,999 [ oo | e 28,480) | o [ [ 6.920 |...... 5.542 MN...... 07/06/2005. | 05/15/2028.
17252M  AH 3 | Cintas Corp NO 2 NOLES..........couuuveireiriineeseesessssssss s | e [P (U I 1FE| .. ...3,116,250 |...104.071 | ... 3,122,130 | ..... .3,000,000 | ...ooeee0n3,013,868 [ ..o | e (14,333) [ i e [ 6.125 |..... 5.601 | JD....... 03/25/2008. | 12/01/2017.
17275R - AH 5 | CiSCO SYSEEMS INC.......ccovoreiiiriiiiceiireiieeiieseieeseieseies e | cereees e | e TFE| 4,132,240 |..107.174 | oo 4,286,960 | .....ccco..... 4,000,000 | .cooooeerrn 047,558 | oo [ e (14,429) [ s | s | e 4450 |...... 4.030 [JJ....... 06/18/2010. | 01/15/2020.
172967 EW 7 [ CIHIGIOUD INCuvvvvvrvrereevirriresisseiseisssssssss st sssssssssssssssssnnns | covenns e | 1FE ..4,377,180 |...148.593 4,457,790 | ..... .3,000,000 | ovoorreern 4,337,183 [ e | eerrennnd(32,183) | s [ [ 8.125 |...... 4.851 | JJ....... 10/01/2015. | 07/15/2039.
191216 AR 1 | Coca Cola COMPANY NOLE...........cocrrvemeririeeieerieceieeseiessiseseeseseeseseienees | cevenas [ (U i I 1FE| .. ...4,643,500 |...103.885 | ... 5,194,250 | ..... 15,000,000 | .....cc.... 4,841,838 [ oo | 37,008 | e [ [ 3.150 |...... 4.040 02/08/2011. | 11/15/2020.
191219 AP 9 | Coca Cola ENterprises INC DEDS...........ccverrrverrrverrerirriiesiiessisessisssisssninns | cevenns [P PPN IOV 1FE| oo 2,788,151 |..128.084 | ............. 2,574,488 | .............. 2,010,000 | .ccoeeernn2,422,283 | oo | et (TLTT0) [ s | e | s 8.500 |...... 4.001 06/06/2011. | 02/01/2022.
195869 AG 7 | Colonial PipelineSER 144A SR Unsec. e | e e | e 1FE ...7,188,400 |...130.105 .6,505,250 | ..... 15,000,000 | ..........6,892,433 | ...cooooiiiiiinniiinns | cerneeeenn(86,448) | oo [ [ 7.630 |...... 4.241 05/20/2013. | 04/15/2032.
20030N  AK 7 |Comcast COrp......c..ourvverrruernnnes ...6,406,250 |...128.058 | ... .6,402,900 | ..... 5,000,000 | ...ooceeer8,257,519 [ oo | eereeeeenn(81,55B) [ e [ | 6.500 |...... 4.507 03/11/2013. | 11/15/2035.
20449 BT 2 |Compass Bank Corporate Notes, 2,233,750 |...104.787 | .............. 2,357,708 | ........ 2,250,000 | ........... 2,244,845 | oo | e 1809 | [ [ 5.500 |...... 5.578 01/18/2007. | 04/01/2020.
207597 CZ 6 |Connecticut Light & Power Corp ...1,593,691 |...124.759 ..1,509,584 1,210,000 | ..coovreee 1,410,101 | oo | e (20,441) | s | s [ 7.875 |...... 5.251 05/02/2005. | 10/01/2024.
20825C  AF 1 | Conocophillips ..2,509,040 |...115.289 ..2,305,780 2,000,000 | .. 2,425,901 | oo | e (18,930) | s [ [ 5.900 |...... 4.060 04/09/2012. | 10/15/2032.
209111 ES 8 |Consolidated Edison Co of NY Inc. ...2,057,872 |...128.887 ..2,062,192 1,600,000 | .... 2,036,962 | .ooovvvrerirerineennns | eererrenn(12,971) [ | e | e 6.300 05/13/2015. | 08/15/2037.
209111 EU 3 |Consolidated Edison Co of NY Inc. 4,394,288 |...135.345 4,343,221 | . .3,209,000 | .. ...4,338,040 <8750 12/17/2015. | 04/01/2038.
216831 AB 3 | Cooper Tire & Rubber Co Notes 292,452 |..108.250 | ................324,750 | ....... 300,000 | ... 294,995 | ..o | e 310 s [ [ 7.625 11/04/2004. | 03/15/2027.
216831 AE 7 |Copper Tire & Rubber Co Notes ...98,456 |...111.750 111,750 ...100,000 | .. 99,536 8.000 11/04/2004. | 12/15/2019.
219350 AX 3 |Corning Inc Note..... 4,166,080 |...101.316 ..4,052,640 | . 14,000,000 | .. ..4,154,333 (4,658) ... 4700 05/21/2014. | 03/15/2037.
22160K AC 9 |Costco Wholesale Corp Notes ...2,984,460 |...100.923 .3,027,690 | ... .3,000,000 | .... 2,999,569 2,012 | o [ [ 5.500 08/27/2007. | 03/15/2017.
22541L  AE 3 |Credit Suisse FB USA Inc Notes ..132.134 132,134 ...100,000 | ... 100,713 (25) 7125 11/04/2004. | 07/15/2032.
126408 GU 1 | CSX Corporation. 114795 ..5,031,465 14,383,000 (9,730) ......5.500 01/29/2016. | 04/15/2041.
231021 AJ 5 | Cummins Engine Company Inc Debs. ..129.746 | ... ..3,243,650 | ..... .2,500,000 2,903 | oo [ e [ 7.125 01/27/1999. | 03/01/2028.
231021 AQ 9 |Cummins Inc L1252 L2,447544 | ... 2,200,000 2,343,146 (2,742) | oo | v | e 4.875 12/17/2015. | 10/01/2043.
239753  BJ 4 |Dayton Hudson Debentures (Target).. ...124.595 34,000 ......9.000 11/04/2004. | 10/01/2021.
239753  BL 9 |Dayton Hudson Debentures (Target).......... | . N ..124.162 562,462 [(CIR:72) USRI DU IO 8.875 02/13/2003. | 04/01/2022.
239753  DJ 2 | Dayton Hudson Debentures (Target).......... [P [ . ..122.409 | ............4,092,133 | ... .3,343,000 ) SRS RSO PO 6.750 07/18/2003. | 01/01/2028.
247025 AE 9 |Dell Computer Debentures [ [ . ...104.000 | ... .5,720,000 | ..... 5,500,000 ) [ ceveeeerieeneinenes [ e | 7.100 - 09/09/2009. | 04/15/2028.
24702R  AJ 0 | DI ING STNOLES.....vvouurerrcrirrrireeisesiisesisesss st sesssssenas | cevenas [P I (N SFE| v 3,259,320 |...105.500 | .............. 3,165,000 | ...ocvovuven. 3,000,000 ) [ e | e [ 5.875 |..... 4711 | D | e 7,833 | 176,250 | 03/16/2010. | 06/15/2019.
254063  AX 8 | DIllard's INCOMP.........vveuueeereeirreeireerieesisesiessisseesessesssessssesssssessssensssnnenes | woveees | or | coneveennns | cevens 2FE ...1,472,250 |...104.203 ..1,563,045 1,500,000 | ..ocoveee 1,497,407 | oo | 2,330 | s | e [ 6.625 |..... 6.800 [JJ....... .99,375 | 01/26/1999. | 01/15/2018.
254067 AH 4 |Dillard's Incorp.... e | e e | e 2FE| .. ..1,035,350 |...107.117 | ... .1,071,170 1,000,000 | .. (2,823) [ oo | e | s 7130 ... 6.800 |FA....... I .71,300 | 01/26/1999. | 08/01/2018.
257375  AF 2 |Dominion Gas HIdgs LLC..........ccccooiiriiimiiiiriiiniiisssscsesessesssinesinnns | s [P L 1FE| 2,178,540 |..103.619 | .............. 2,072,380 | oo 2,000,000 | ....ccccoe... 2,176,561 (1,979) | oo e | e 4.800 |...... 4.246 |MN...... 06/08/2016. | 11/01/2043.
257867 AG 6 |Donnelley & SONS COMP DEDS..........uvvemriverriierreiieeeiieeeiieeseissseieseieseienees | s [ IO I 4FE 661,500 |..... 88.000 ...700,000 | ... 673,878 1,298 [ oo | e | e 6.625 |...... 7.085 |AO...... 04/11/2002. | 04/15/2029.
260003  AJ 7 | DOVEF COMP.....vvoiiiiiriiineiiniineiisei s | e [P (U I 1FE| .. ...3,059,400 |...106.612 | ..............3,198,360 | ..... .3,000,000 | ............. 3,027,822 (B,011) | oo | e | e 4.300 |...... 4.056 [MS...... 03/24/2011. | 03/01/2021.
260543 BV 4 | Dow Chemical COMPANY COMP.........cocuuvwermeeermerernneeseeesseeseseeseseseessnssssnenes | s [ (] 2FE| ..o 2,010,440 |...105.071 | .............2,101,420 | .............. 2,000,000 | .... 2,001,804 (172 ORI DR I 5.700 |...... 5.631 [MN...... 05/27/2008. | 05/15/2018.
260543  BJ 1 |Dow Chemical Corp DEDENtUTES............c..orvvvrviireicesce s | e e | 2FE| o 57,365 |..131.400 | .coocoveeereenn 72,270 | v, 55,000 | .. 56,631 (TB) [ oo | e | s 7.375 ... 7.021 |MN...... 03/01/2002. | 11/01/2029.
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26439R  AH 9 | Duke Capital Corp Global NOtes............cc..ourvueriueerrieereiiereiieceiieseiseceiseenes | oo IO e 2FE| .o 2,540,294 |..113.740 | .............. 2,630,806 | ...ocoocenene. 2,313,000 | ... 2,369,468 | ......cooovvrerririinis | e (18,012) [ oo | e | e 8.000 |...... 7.009 [AO..... | cooee 46,260 | ........ 185,040 | 09/19/2002. | 10/01/2019.
26439R  AK 2 | Duke Capital Corp Senior NOES................ccoovcvverrreerveemssrreisensessissssessssssnnenns | covneee | oo [ evvvreieensd | e 2FE ...1,938,700 |...112.353 ..2,247,060 | ..... .2,000,000 | ... 1,954,537 1,652 [ oo v | e 6.750 |...... 6.996 |FA....... 04/10/2002. | 02/15/2032.
264399 ED 4 |Duke Energy Corp. . [ (O I 1FE| .. 100,000 |...126.363 | ... 126,363 ...100,000 | ... 100,000 | ovooeeverrevieniirs [ e | e | e | oo 6.450 |...... 6.450 |AO...... I 11/04/2004. | 10/15/2032.
263534  BR 9 | E | DuPont De Nemours & Co NOtES.........c.ccouvverireririiiniiniierierisrisseissiiens [ e [P I (i 1FE| oo 3,615,056 |...111.948 | ............. 3,330,453 | oo 2,975,000 | .ooererern. 3,574,167 | oo | i (19,088) [ .ovvvveverrerrrins [ v [ e 5.600 |...... 4112 | D | v 7,404 | 166,600 | 04/07/2015. | 12/15/2036.
277432 AL 4 |Eastman Chemical Company NOte..........cccccuriuereeereriineeieeieeeesiseseissneees | s [P ORI I 2FE ..3,152,250 |..... 99.376 ..2,981,280 3,000,000 (1,088) | ..o | e | e 4.800 |...... 4468 |MS...... .72,000 | 08/26/2016. | 09/01/2042.
277432 AB 6 |Eastman Chemical DEDENUIES..........cc..curviumrieeriiireiiseieereeiesesiesesiessiieees | s [P0 (ORI I 2FE| .. ...1,005,680 |...120.039 | ... ..1,200,390 1,000,000 | .. (285) [ coveveevereerienes [ e | e 7.250 |...... 7.201 [JJ....... coeeeenn 12,500 | 02/04/1999. | 01/15/2024.
278058  AK 8 |Eaton Corp DEDENtUIES.............c..rvveuriiireiiriiieseieseisessissssisesisnniens | s e | e TFE| 2,493,498 |..113.694 | .............. 2,074916 | ..occcoveeene. 1,825,000 | ..cccoovennee 1,975,536 | ..ooovvveceiinciienns | e (56,008) | ....ccvoverrerriins | e | e 8.875 |..... 5251 |D.ccces | e 7,199 | 161,969 | 11/09/2004. | 06/15/2019.
278058 AW 2 | Eaton Corp DEDENIUIES.............cocuurvueueeiceiieceiiceiiecesiesesiesesissesissssiennnens | wvenee | oo | cerevirinnns | covens 1FE ...3,965,312 |...130.435 .4,676,095 | ... .3,585,000 | .........cc. 3,844,469 | ..o | e (12,480) [ ..o | e | e 7.650 |...... 6.806 |MN...... ..274,253 | 01/09/2003. | 11/15/2029.
278058 DC 3 |Eaton Corp Notes. s | s N [T I 1FE]| .. ..2,926,960 |...100.754 | ... ..3,022,620 | ... .3,000,000 | .... 2,997,942 9,601 | oo [ s [ 5.300 |...... 5.638 |MS..... ...159,000 | 05/27/2008. | 03/15/2017.
278058  AQ 5 |Eaton COMOTAte...........cvuuueeeireiirceiiceiiseeisesisesiesesisssessssssssseessssnseaas | s [V (U I 1FE| i 1,155,290 |...116.332 | ....cccco...e. 1,163,320 | ..ccoovvenneee 1,000,000 | ..ccovvennee 1,084,845 (7,839) | oo | e | e 6.500 |...... 5.240 |JD....... 05/02/2005. | 06/01/2025.
278265 AC 7 |Eaton Vance COrpOration.............ccccewurvuereieemeiieneieseissssissnsisssissssissnniens | oo [P (USSR I 1FE ..4,478,920 |...103.763 .4,150,520 | ..... 4,000,000 | ..o 4,057,141 | i | s (72,836) [ ..ocvvvverririins [ e [ e 6.500 |...... 4.552 |AO...... 06/18/2010. | 10/02/2017.
278642  AF 0 |EBAY INCNOE........ooiiiricciccecees s | e [P (SOOI I 2FE| .. ...1,883,140 | ..... 83.469 | ... ..1,669,380 | ... .2,000,000 B21 | oo [ e [ 4.000 |...... 4.380 [JJ....... 10/01/2016. | 07/15/2042.
291011 AQ 7 |Emerson Electric Co COMP NOES...........ccueurivemreiireiineiieeeeiseseisessiseesiseseions | s [ [ o 1FE| 3,251,760 |...120.167 | .....co..ccee 3,605,010 | .coocoerenene. 3,000,000 (7,350) [ oo | e | e 6.000 |...... 5413 |FA.... 10/29/2004. | 08/15/2032.
29265A  AS 5 |ENEIgen COMP......cuoniieiimriiiiiininieiiessinssiesissesssssssssssisesssensssssssnssenssnene | vevnne | oo | eovesneen ] [ s 3FE ..1,969,640 |...101.000 ..2,020,000 2,000,000 1,085 | oo | e | s 7125 ... 7.251 |FA....... 04/23/1999. | 02/15/2028.
29736R  AA 8 |Estee Lauder Cos Inc Senior Note. . [ (U i I 1FE| .. ...6,319,115 | ..115.545 | ... ..7,160,324 6,197,000 | .. (3,954) | oo | e | e 5.750 |...... 5.5% |[AO...... 09/09/2013. | 10/15/2033.
302570 BD 7 |F P L Group Capital INCDEDS........coocrvirrrierrieniieiieseisesiessisssisssins | s [P I 1 2FE| s 8,591,700 |...108.140 | .............. 8,651,200 | ...ccoouuve. 8,000,000 | ....c.....c. 8,163,616 | ....ccovvevverrricnns | e (69,783) [ oo [ e [ e 6.000 |...... 4.993 |MS...... 02/16/2010. | 03/01/2019.
31331F  AF 8 |Federal Express Corp Pass-Thru Tr........c.cccovuuimiiiimiiinciisneesssseieseiennies | ceveees e ...101.500 . 15,414 | i [ e e | s | s 7.960 |...... 7.960 [MS...... 04/28/1997. | 03/28/2017.
316773  CH 1 |Fifth Third Bancorp SUb NOES.............oorvuumriuirriiiineiiieciisesiseeeieseiseseieneies | s e ..139.004 | ............4,170,120 | ..... .3,000,000 | ...coooonne 4,365,416 | ..o | e (26,374) [ ..oovveeevieriis | v | e 8.250 |...... 4.802 [MS...... 04/13/2016. | 03/01/2038.
345370  BJ 8 |Ford Motor Company DEDS...........ccc.urruuiriiinniiinciisrisssiissssisssissniissiios | s . 2121192 | 121192 | 100,000 | .. 99,730 A | s | [ 8.875 |..... 8.943 [JJ...... 11/04/2004. | 01/15/2022.
345370  BP 4 | Ford Motor COmPany DEDS............cc.reeeuemeeiieiireeeiseseiesssesssessssessssesens | e e ...120.615 ..1,091,566 ...905,000 | ... 901,668 230 [ e | e | e 7.500 |...... 7.555 |FA....... 11/04/2004. | 08/01/2026.
345370  CQ 1 |Ford Motor COmMpany Del...........ccccuumvinreiirsinrsisnsisssissssssssisssssssisins | e [P [SURRRRR I 2FE ..2,019,580 |..... 94.941 ..1,898,820 | ..... .2,000,000 | .....co...c.. 2,019,298 (282) | ceveveerrinriiens [ s [ 4.750 |...... 4.685 | JJ....... 04/01/2016. | 01/15/2043.
362320 AZ 6 |G TE COrporation DEDENUES............cveuurrermrrereeesneesseessseeessseesssseessssssssnees | woneeee ...1,036,762 |...105.849 ..1,080,718 1,021,000 (1,539) [ oo | e | e 6.840 |..... 6.670 |AO...... 11/04/2004. | 04/15/2018.
361582 AD 1 |Geico Corp Debentures.. 3,565,920 |...125.346 ..3,760,380 .3,000,000 .(31,953) e 1.350 .. 10/14/2003. | 07/15/2023.
36962G 3P 7 |General Electric Cap Corp Med-Term............cccoovuimviiimriiinniiinriisssssseissneis [ o ...3,636,420 |...125.853 3,775,590 | ... .3,000,000 (16,912) [ oo | e | e 5.875 |...... 4415 (JJ..... 07/14/2014. | 01/14/2038.
370334 BJ 2 | General Mills INC..........cvuumiieiciiiieiieceeieceeiecesieseeisesiessisssiesseessssseneies | e e ..113.429 .4,537,160 | ..... 14,000,000 (15,557) 5.400 |..... 4.309 [JD....... 03/03/2015. | 06/15/2040.
370ESC AV 7 | General Motors Corp Sr - Escrow.... JUVOUOPRN PR FVPORPPOORPORN IFPURPOON <  PPOURPPORPPORROORSPORPOON N PO 0.001 .6 ....600,000 1 ......8.100 {.(200.000) 11/01/2011. | 06/15/2024.
370ESC AU 9 | General Motors Corp St = MAT 2016..........c.everrereemnninerieriereseesesisersessenes | cevees U0 [FUUSRPOURPRN USPPROR - ISUUSPOORORROOOR | B IO 0.001 3| 300,000 |......co...c. 0 [ oevererereerrninenies | ceriereeesninnns | e | e | s 7.700 |.(200.000) 11/01/2011. | 04/15/2020.
373298  BU 1 | Georgia Pacific COMP........coorvuuriuireiireiiceiiecsiiessiiesesiesesisssissssiesssisessins | e ...148.166 ..5,926,640 | ..............4,000,000 | ............. 5,608,784 | ....ccooovvveiiriinns | i (74,656) 8.875 01/29/2016. | 05/15/2031.
375558  BJ 1 |Gilead Science INC SrNOte............coovvvirviiriiinriiereiisneenesseissssssnniisnnns | weveees | oo | cenveneen ] [l IFE ] 000002,938,800 .. 95.887 ..2,876,610 2,939,062 262 ......4.000 11/14/2016. | 09/01/2036.
38141G  CU 6 | Goldman Sachs Corp Notes ...120.863 329,112 (148) [ oo [ e | e 6.125 11/04/2004. | 02/15/2033.
38143V AA 7 | Goldman Sachs COMP NOES..........wwerrrermrrirrrisnrisesessssssessssessssessssessnns | ceveees e 457,322 |...118.895 455,707 (183) | cevevnevrririrens [ [ 6.345 11/04/2004. | 02/15/2034.
38141G GM 0 | Goldman Sachs Group Inc......... 2,662,600 |...123.957 ..2,479,140 2,655,971 (6,629) ......8.250 08/01/2016. | 02/01/2041.
406216 AY 7 |Halliburton Company Senior Notes........ s [ e ..6,047,320 |...134.324 ..5,372,960 14,000,000 | ............. 5,867,019 | oo | i (48,222) [ ..o | e | e 7.450 01/10/2013. | 09/15/2039.
41163G ~ AF 8 |Harcourt General INC St DEDS..............rvueiirieririeinnienississsissessseesniees | s e ...3,475,500 |...117.758 3,532,740 | ..... .3,000,000 | ............. 3,288,763 | ..o | e (19,108) [ ..o | e | e 7.200 02/14/2003. | 08/01/2027.
412830 AB 9 |Harley Davidson FUNding SrINOLES............cc.crrieeirieeeiiireiiseeieeseiseseiieseiiens | e e 125,000 |...110.995 | .... 138,744 ...125,000 | ... 125,000 | oovooeevireiiieniis [ e | e | e | oo 6.800 07/08/2008. | 06/15/2018.
416592 AC 7 |Hartford Life Corp Life/Health INS..........coccoviuiiiriiverieriiinicsisevesesiisnins | v . 2,170,390 |...120.166 | .............. 2,403,320 | .ooovernne 2,000,000 | ..ocoornee. 2,106,419 (6,749) [ ..o | e | s 7.650 08/21/2002. | 06/15/2027.
418056  AS 6 |Hasbro InC Senior NOte............cccccurvviuieeiceiiceiieeeiieeeeeceseseeesssesseeneees | ceneees 4,117,212 |...116.542 ..3,845,886 | ..... .3,300,000 ..4,112,548 (4,664) | ... | e | e 6.350 10/05/2016. | 03/15/2040.
40414L  AE 9 [HCP INC Senior NOES........courvuuiiiiiiiiiiiiiiiiiesiesisssissis s | eveees ..2,441,680 |..116.383 | ... ..2,327,660 .2,000,000 | .. ..2,440,127 (1,553) [ oo | e | e 6.750 11/01/2016. | 02/01/2041.
427866  AE 8 |Hershey Foods COMPany COMp........cc.c.courwmeimiiimeissssisssiesseisssesessssennes | coneees . 6,639,428 |..123.351 | ............. 6,077,504 | ...ccoveeene. 4,927,000 | ..o 5,696,109 | ....occovvviirriiinnis | o (165,785) | ..cvvvovveeriiins | o [ e 8.800 08/02/2010. | 02/15/2021.
427866 AL 2 |Hershey FOOds COrp DEDENIUMES............cocuvvemreverrriieeiieneiieseiieseisneiennees | cereien | o [ eeviereins | e 1FE ...3,143,052 |..131.939 | ..............3,534,646 | ..... .2,679,000 | .... 2,984,225 | ..o | e (PLURT) ORI FRR IO 7.200 12/08/2009. | 08/15/2027.
428040  BJ 7 [HEMZ COMP..ciiiicicccsese s | s ) IO (P 4FE] .. 697,224 | ... 99.250 ....7100,000 | ... 698,303 99 | i [ e [ e 7.000 05/08/1998. | 01/15/2028.
428236  BQ 5 |Hewlett-Packard Co..........cc.oouriurveeceiiireieceieseiieceeiesesiesesiesesssssseesesens | ceveees [ (] 2FE| oo 5,111,550 {...105.200 | ..............5,260,000 | .............. 5,000,000 | ....cccoooe.. 5,068,290 | ..o | e (11,014) [ oo | e | e 4.375 09/26/2011. | 09/15/2021.
423074  AF 0 |HJ Heinz Company DEDENLUIES..........ccevriviirrierciriieresieienisssesessensssssenes | covenes e | e 2FE| oo 2,257,440 | .. 117.574 | .............2,351,480 | .............. 2,000,000 | ............. 2,167,574 | oo | e (10,244) | ..o | o [ 6.375 08/10/2005. | 07/15/2028.
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42307T  AG 3 |HJ Heinz Finance Company NOES...........c..oruuureiereriieiinceiiesesiesssisssiienes | cereees IO e 2FE| o 4,045,005 |...121.191 | oo 4,847,640 | ..ocooveeenne 4,000,000 | .oooooeerreei,030,615 | oo [ oo (1,532) [ o | e | e 6.750 |...... 6.688 [MS...... | oo 79,500 | ....... 270,000 | 11/26/2003. | 03/15/2032.
437076  AS 1 |Home Depot INC Senior NOtes............ccocouirvviirriereiisneiisnnisnsisnsissseisneses | coneeen | oo [ eeveienn T | i 1FE ...5,382,320 |...126.336 .5,063,440 | ..... 4,000,000 | ......cc...5,213,309 [ oo | e (40,444) | o [ [ 5.875 |...... 3.710 | JD....... 07/20/2012. | 12/16/2036.
438516 AT 3 |Honeywell International Incorp . [ (O I 1FE| .. ...5,347,752 | ..123.198 | ... .5,230,987 | ..... 4,246,000 | ...........5,226,902 | .....ooooerirrinriienns | eererereene(31,002) [ oo [ [ 5.700 |...... 4.020 [MS...... 07/17/2014. | 03/15/2037.
44643T  AA 5 |Huntington Banks SUD NOE..........cccrviririeriiiniieisesiessisssisssessssinnes | ceveees [P PO IOV 2FE| e 6,568,490 |..105.544 | .............. 6,332,640 | ...ccooouve. 6,000,000 | ..ccoee...6,082,942 | oo | ererneen(B3,3T4) [ o | e | 6.600 |...... 5.600 |JD....... 01/07/2005. | 06/15/2018.
459200 AG 6 |IBM COrp DEDENUIES...........ccvevecverceirceieieceeeeeseeseesessesesenesenens | cereees e | e 1FE ...1,999,418 |...117.701 ..1,789,055 1,520,000 | ..cccoveeen 1,636,642 | oo | e (37,120) | s | e [ 8.375 |..... 5419 [MN..... 12/24/2003. | 11/01/2019.
459200  AM 3 |IBM COIp DEDENUTES. ........oovvereeviriireeievieseisieseiesee e | cereees JU (U i I 1FE| .. ...5,369,852 |...128.655 | ... .6,040,352 | ..... 4,695,000 | ............5,084,572 [ ..o | eereeeeenn(31,218) [ o [ [ 7.000 |...... 5.847 |AO...... 07/18/2003. | 10/30/2025.
451713 AA 9 |1kon Office SOIUtIONS. ..o | cereees [P L 2| 486,875 |...100.607 | ......cccceeoon. 503,035 | ....... 500,000 | ..coooverenn492,924 | oo [ 86 | s | [ 6.750 |...... 6.966 |JD...... 06/03/1998. | 12/01/2025.
456866 AG 7 |Ingersoll Rand Company Debentures . SRS IO e | 2FE ..1,719,847 |...122.701 .1,733,765 1,413,000 | ........... 1,525,845 | .ooooooviiiiins [ s (20,059) [ ...ovvevcrieniis | e | e 9.000 |...... 6.951 [FA...... 02/06/2002. | 08/15/2021.
458140 AN 0 [ INtel COMP...ouvvuirieeiicriieiiie st | ereias [P IO IOV 1FE]| .. ..5,092,000 |...103.096 | .... ..5,154,800 | ..... .5,000,000 (3,505) [ vovuevererrerrrins | wrerrerenriinnrinnns | e 4.000 |...... 3.867 |JD....... - 12/10/2012. | 12/15/2032.
460146 CH 4 |International Paper CONOES..........c..orvuurieiriiiereiieceieseieseeiesesieseniesenis | cereees [ [ (] 2FE| oo 1,921,399 [...112.301 | oo 1,914,732 | oo 1,705,000 (A147) | o e | e 6.000 |...... 5113 [MN.....| ... 13,072 | ... 102,300 | 10/22/2015. | 11/15/2041.
460146 CM 3 |International Paper Co NOteS...........ccccouurivniinciiiecinrisnicssiscivensesisniissiesnnes | cevne [ [ eovenneen T [ 2FE ..1,397,193 |...105.657 ..1,452,784 1,375,000 (688) | ..vvveeveiriieis [ [ 5.000 |...... 4.872 |MS...... 68,750 | 10/21/2015. | 09/15/2035.
460146  CF 8 |International Paper Company. I Y SO B 2FE| .. ..2,729,720 |..127.422 | ... ..2,548,440 | ..... .2,000,000 (B,118) | oo | e | e 7.300 |...... 4701 [MN...... 08/26/2016. | 11/15/2039.
708160 BQ 8 |J C Penney Company INC DEDS..........c..ourvuuriiireiireiiereiisesesiesesiesesissnsienes | e JU0 (ORI AFE | oo 332,000 |...101.250 | .coocovorvienanee 336,150 | ..oovvveerenenns 332,000 | ..ovrrerernne 332,000 [ oo | e [ e [ e | e 7.950 |...... 7.950 |AO...... 04/14/1997. | 04/01/2017.
46625H JD 3 |J P Morgan Chase & CO SrUNSECUTEd...........cccvvvurvirerirrirrirniinsiienienieninnns | evnie | oo | veveenniens | evvn 1FE ..3,153,150 |...107.843 ..3,235,290 3,000,000 | ..ccceer.r.3,086,084 | ..o | e (15,110) [ oo | e | s 4500 |...... 3.871 |W....... 03/26/2012. | 01/24/2022.
478366 BB 2 |Johnson Ctls Inc Sr Fixed Rt Nt........... . ISV IO N STOOROOON 2FE| .. ...1,711,100 |...107.592 | ... .1,716,092 1,595,000 | ..coovveee 1,709,513 | oo [ evreeeeeenc(1,587) | s | e [ 5.250 |...... 4755 |JD....... 05/01/2016. | 12/01/2041.
478165 AG 8 [JohnSON S C & SONINC.....ovuuvveiriirniesncsssessnsinns | coneies [P I (A 1FE| oo 2,296,858 |...106.260 | .............. 2,194,269 | .............. 2,065,000 | ..ccoccc.ee.2,287,805 | oo | erireiennd(5,508) [ oo | e | 4.800 |...... 4.085 [MS...... 05/01/2015. | 09/01/2040.
487836 AT 5 |Kellogg Company COrp NOtES...........ccccocrverieemeiiineieneieneissnesssnsssnnssnns | ceveven | oo [ eeverennn | 2FE ...7,495,200 |...129.341 1,760,460 | ... 16,000,000 | ..o 7,171,492 [ i | eeeeeeeenn(B3197) [ e [ 7.450 |...... 5.461 |AO...... 11/12/2009. | 04/01/2031.
494368 BC 6 |Kimberly Clark Corp Note: e [ e B ST B 1FE| .. ...5,771,080 |...137.016 | ... .5,480,640 | ..... 4,000,000 | ......c...5,560,845 | ..ooocvorririnriinns | (48,915 | o e [ 6.625 |...... 3.860 [FA...... 05/24/2012. | 08/01/2037.
499040 AL 7 |Knight-Ridder Inc. COm Deb.........ccccooirviiimriiiriinriisssccssrsesiseiies | s [P L SFE| oo 486,235 | ..... 84.375 | .ccovvi 2,646,844 | ............. 3,137,000 | coovoierren 505,148 | i [ cieneenn8514 | i [ 6.875 |...44.428 |MS...... 07/18/2003. | 03/15/2029.
500255  AF 1 | KOI'S COMPOAtioN..........ccoouueveeeeireeiiceiieceicceiceeesseesees s | s [0 ORI I 2FE ...3,564,780 |...110.323 ..3,309,690 | ..... .3,000,000 | ..oveeeen3,373,487 | oo | eeeeeeeenn20,045) | o [ [ 7.250 |...... 5.828 |JD....... 12/24/2003. | 06/01/2029.
50075N  AC 8 |Kraft Foods Inc Global NOteS...........cccooverrieirriinriincseseceescsnsins [ e [P [SURRRRR I 2FE ..3,291,270 |..124.125 .3,723,750 | ..... .3,000,000 | ...ce0reerrn3,208,827 [ oo | cerrierrenn(8,806) | oo [ [ 6.500 |...... 5.801 |MN...... s 03/19/2003. | 11/01/2031.
501044 BV 2 |Kroger Company DEDENtUIES.............cc..rvuemeeemneeirineiiineieeeieseiesessenesienes | s U [SURRTR i I 2FE ...1,364,220 |...135.270 1,000,000 | oo 1,349,045 | oo | e (15,175) | s | e [ 8.000 |.....4.387 |MS...... s 04/01/2016. | 09/15/2029.
501044 BZ 3 |Kroger Company Note: . e 1,369,222 |...134.651 .1,040,000 <eer7.500 10/21/2015. | 04/01/2031.
539830 AR 0 |Lockheed Martin COm..........c.cc.uriueimriiirriineiiinsiississssesesssssssssssssnnes | oo e ...2,239,826 |...125.103 1,819,000 | .... 2,221,163 | oo [ eeeeeed(12,578) [ i s | 6.150 07/01/2015. | 09/01/2036.
548661 AH 0 |Lowes Companies Inc ...130.702 . .1,000,000 | ... 1,122,104 6.875 09/08/2009. | 02/15/2028.
548661 AK 3 |Lowes Companies Inc ..129.174 ..1,162,566 973,411 ......6.500 09/08/2009. | 03/15/2029.
548661 CP 0 |Lowes Companies Inc Note ..132.441 ..2,648,820 2,610,398 | .oovvrrcrirerirneennns | cerereee(17,794) [ o | e | e 6.650 08/15/2012. | 09/15/2037.
54866N  BP 3 |Lowes Company Inc MedTrm Series B. ..121.425 ..4,857,000 7.200 10/29/2004. | 09/01/2027.
55616X AM 9 |Macy's Retail Holdings Inc...... e Al ceeveennn.. 1,836,880 | ... 89.394 .....4.500 11/01/2016. | 12/15/2034.
56585A  AF 9 |Marathon Pete COrp SrNOE............cvueuriiiriiieceiieceeieceieceeiesesieseseeeeienes [ [ . ...106.960 3,394,346 | ..o [ e (2,884) | | e [ 6.500 09/07/2016. | 03/01/2041.
577778 BH 5 |May Department Stores Company 203,186 |...108.508 202,151 [ v | e (119) | e [ e [ 6.700 11/04/2004. | 09/15/2028.
55266L  AX 4 | MBIA Global Funding LLC 3,086,033 | ..... 86.688 ...3,247,439 <4650 08/20/2004. | 07/01/2018.
55262C AE 0 |MBIA Inc Corp Debs 502,500 |...108.750 501,358 | ..o | eoveriinneenn(108) [ e [ e [ 7.000 11/05/1998. | 12/15/2025.
55262C AF 7 |MBIA Inc Corp Debs ...1,047,755 |...103.000 | .................978,500 | ..... 2:950,000 | oo 1,015,216 | oo [ a3, 780) [ i | s | 6.625 08/11/2005. | 10/01/2028.
579780  AF 4 |McCormick & Company Senior Notes . e . ...3,830,201 |...104.038 | ... 3,797,387 | ..... .3,650,000 | .. 23,874,229 | s | e (A1) | i | e [ 5.750 06/09/2009. | 12/15/2017.
58013M  EC 4 | McDonalds COrpOration..............eveureeuriemiieiiirenirriseisssiessiessenesssssssissieens | weveees [P I (A 2FE| v 6,683,350 |...125.638 | .............. 6,281,900 | ...ocvovuve. 5,000,000 | ..ccoornees 8,487,416 | ..oovvvververrerrinns | e (B4,3T3) [ s | e | 6.300 03/26/2012. | 10/15/2037.
58155Q  AE 3 | MCKESSON COMP.......oovvereeeireiirericerieesisesissesissnsssesssssssssssessssssssssnssnnnes | wvenes | oo | coneneveens ] [ e 2FE ...2,328,240 |...115.701 2,314,020 | ..... .2,000,000 | ... 2,327,840 | oo | revrreenenenne(800) [ oo | v | e 6.000 12/01/2016. | 03/01/2041.
585055 AV 8 | Meditronic Inc Senior Notes. SOOI O B IO 1FE| .. ..5,010,000 |...106.145 | ... ..5,307,250 | ..... .5,000,000 | ............. 5,004,714 | .ooocovvvciernrinnns | e 1,007) [ oo | e | s 4.125 100 [MS...... . 03/24/2011. | 03/15/2021.
59023V AA 8 |Merrill Lynch & Co (Bank of AMET)...........ccocvvurviimriirrisneisseensisneisneiis | v [P L 1FE| 2,884,620 |...137.680 | .............. 2,753,600 | ..ocooveeene. 2,000,000 | .... 2,878,788 | ..o [ erriieeneed(5,832) [ o s | 7.750 |...... 4522 (MN.....| oo 19,806 | .......... 77,500 | 10/05/2016. | 05/15/2038.
590188  JF 6 | Merrill Lynch & Co Glob Corp Bonds . JSSTSTIORTRRTIT IO e | e 1FE 734,281 |...106.666 ...700,000 | ... 705,365 | ..ooovvvereriennrieens | veerreeennn(3,283) [ oo [ | 6.500 |...... 5.972 [J...... 20,981 /45,500 | 11/04/2004. | 07/15/2018.
59156R  AJ 7 | Metlife Inc Global STNOtES.............covrvierriiriirccrnns [ e [P (U I 1FE| .. ...1,266,940 |...125.841 | ... . .1,000,000 | ............. 1,259,815 | .o | v 1125 [ e [ 6.375 |...... 4252 |JD....... v 2,833 | .....63,750 | 04/13/2016. | 06/15/2034.
594918  AD 6 | MICrOSOft COM.......cvouuviirreireiirreiiseriscesesesessesesessssssseessesssssesssensseens | e e | e 1FE| o 4,904,640 |..117.247 | ............ 4,689,880 | .....ccco..... 4,000,000 | ............. 4,819,122 | oo | e (22,782) | s | e [ 5.200 |...... 3.831 | D | e 17,333 | ........ 208,000 |01/10/2013. | 06/01/2039.
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595620 AB 1 |MidAmerican Energy CO COM.........coocuuuuriuimimrerrmeirreeieesieseiseseissssseeeseinnnes | wveeee | oo | cerevienns o 1FE| i 1,843,260 |...135.344 | .............2,517,398 | ..............1,860,000 | ............ 1,847,637 462 | oo | e [ 6.750 |...... 6.821 |JD....... 10/22/2002. | 12/30/2031.
59562H AJ 7 | MidAmerican Funding L L C NOES..........coovvvververecerseriesniissesissssosssssnesiienns [ evieiee | oo | eoveneiiensd | e 1FE ..970,000 |...132.690 979,762 1,014 | e s | 6.927 |..... 7479 [MS...... 11/21/2001. | 03/01/2029.
553086  AC 3 | MMI Capital TIUSE L......coourieeiiiieriieciiieceiseceieseiiecesiesesieseseesessesesiessnies | s [ [ 2FE ..661,053 |...123.615 663,888 344 | e [ [ 7625 |...... 7.750 |JD....... 11/04/2004. | 12/15/2027.
61166W AG 6 | Monsanto COmpany SENIOr NOTE............cvwuurrermrrermrrirmerisenesessssssssesnssnnens | eevnee | oo | wrveerinne o 2FE| s 4,943,280 |..110.642 | ..............4,425,680 | .............. 4,000,000 | ...ccoornees 4,879,118 (2 T65) [T DO I 5.875 |..... 4.290 |AO...... | oo 49,611 | e 04/29/2014. | 04/15/2038.
620076 AH 2 | MOtOFOIA INC.......ooovireeiieiieiieeseiiseeisceeesesissssessssessssssenssssssssssnnssnns | cvenes [ oo | coneveennns | cevens 2FE 196,793 |..119.115 | ................238,230 | ....... 200,000 198,095 LT TR USSR PO 7.500 |...... 7.656 [MN.....| .o 1,917 | 11/04/2004. | 05/15/2025.
626717  AA 0 | Murphy Oil Corporate NOtES............cccverrveurieerriiereieneissnesseseesssesssenessnenenes | veeee [ er | cerevereene [ e 3FE ...2,588,429 |...107.000 | ..............2,787,350 | ...cooncce. 2,605,000 | .... 2,593,618 551 [ oo | e | e 7.050 |...... 7.105 [MN...... ... 183,653 | 04/25/2002. | 05/01/2029.
635405 AM 5 | National City COrp SUD NOLES...........coovvverrrireiiieiicceissnissnississsesnniiens | evenes [ or | cereviinnns | eevens TFE| 4,487,920 |...110.069 | .............. 4,402,760 | .............. 4,000,000 | ......cco.... 4,112,359 | oo | s (43,149) [ ..o | e | e 6.875 |..... 5596 |MN......| cccceeen. 35,139 | ... 275,000 | 04/25/2006. | 05/15/2019.
637432 CG 8 | National RUFAl ULIIES. .........cvvveurrerreerreeeneienreesneeessesesnessssssessesssnssesnnees | vneee | oo | veeeennene [ cevens 1FE 763,757 |...108.452 ....795,000 789,592 2674 | oo [ e [ 6.550 |...... 6.951 [MN...... 02/14/2002. | 11/01/2018.
651639  AM 8 | Newmoun Mining COMP.........ccvevurivimmririeeiinniienienississssssssenssensssnsssssnssees | eovnnee | o | veverirenn | e 2FE ..2,362,660 |...110.016 | ... ..2,200,320 | ..... .2,000,000 2,361,438 (1,222) [ oo | e | e 6.250 |...... 4.921 |AO...... 11/10/2016. | 10/01/2039.
65463P  AJ 6 |Nipsco Capital Markets INC MeA-TMM..........cccoomrvuiimmuirimirreneiesieseceiisensiiennees | ceveees | oo [ eevieneins | e 2FE| s 500,000 ...101.126 | ....cccovvrunnnes 505,630 | ...covvvrnnenns 500,000 500,000 [ ..ooovvererireeririens | cererieneiseeninenes | e | e | e 7.920 |...... 7.922 |MS...... 04/09/1997. | 04/03/2017.
66765R  AZ 9 | Northwest Natural Gas Med-Trm NOtE..........cccccverrierrriieriiieriiseneiseneiseseiiens | cevinne e | 1FE ..4,571,720 |...120.893 .4,835,720 | ..... .4,000,000 4,406,609 ..o | s (26,923) [ ..o [ e [ 6.650 |...... 5.401 |JD....... 10/23/2009. | 11/10/2027.
66989G  AA 8 | Novartis Secs INVeSt Ltd NOES.............cooeerveereeerieeeereeeeeeeseessseeeeeeseesseessieens | eeeeees D | 1FE ..4,022,480 |...107.079 | ... .4,283,160 | ..... 14,000,000 | .. ...4,005,851 (2,568) [ ..oocevereerrierin | cerrrrirnerieeinenins | s 5125 |..... 5.051 |FA....... 05/27/2009. | 02/10/2019.
674599 BE 4 | Occidental Petroleum Corp BoNdS............ccccuriuumriueereeieneiieneieneiseneiineneiinns | wveeee [ v | cevevireenns | cevens 1FE| 2,027,888 |...116.363 | ............. 1,861,808 | ..ccooovunnvee 1,600,000 | ...cccoveunee 1,725,093 | ..o | e (A3,547) [ ..o | e | e 9.250 |...... 5.942 |FA...... 05/27/2008. | 08/01/2019.
674599 BM 6 | Occidental Petroleum Corp DEDS...........ccccouvieririinmiiniineiireninresnnissineniveniens | eovnnee | o [reverirenn | s 1FE 628,110 |...125.094 | ................625470 | ....... 500,000 582,027 [T X USRI DU I 7.200 |...... 5.251 |AO...... 08/24/2005. | 04/01/2028.
674599 BT 1 |Occidental Petroleum Senior NOtes.............coc.rveurieieriiinriiieeiseneiseneisenieas | s Al 1FE ...2,820,400 |...138.621 | ... 22,172,420 | e 2,000,000 | .... 2,545,682 | ......coovvverriennis | e (A IVXE) 1 IR PR IR 8.450 |...... 5.361 |FA..... 08/10/2005. | 02/15/2029.
68389X  AC 9 |Oracle Corp GIODAL.........c.rveerriirriiereiiseiiessiieesiiessiesssseesssesssssessinnnns | ceveeen | oo [ eevieennns o 1FE| s 3,058,620 |...105.646 | .............. 3,169,380 | ..ooovrrnenne 3,000,000 | ..o 3,009,547 (6,952) | .ooovverrrrirriins | e | e 5.750 |...... 5491 |AO...... 05/27/2008. | 04/15/2018.
68389X  AK 1 |Oracle Corp Ser WI SrUNSEC NOtE.........cceeruremirerieriiesenissiseriessessseniene | vevenee | on | eeveverinens | vovene 1FE ...2,945,250 |...106.130 ..3,183,900 3,000,000 | ... 2,976,970 5,928 | ..o [ e [ e 3.875 |...... 4110 (JJ....... 02/08/2011. | 07/15/2020.
693506 AQ 0 |P P G Industries INC DEDENLUIES..........cvvuurrirrireirerineiieiieeieessseiseiessesiseeens | eeeees [ 1FE ...4,997,057 |...124.100 | .... .5,209,718 4,198,000 | oo 4,480,554 | ...ooovvvennirerniins | ereeeeene(53,821) | s | s [ 9.000 |...... 7.167 |MN...... 02/20/2002. | 05/01/2021.
694308 GM 3 |Pacific Gas & Electric Company.........ccccc.ourviirriineisreiisseisseissseisssisnens | e [ o0 | coveiiinns L 2FE| oo 2,508,220 |..127.237 | ............. 2,544,740 | ....ccccooe.e. 2,000,000 | .....cccoe... 2,488,120 | ..ovvverrvienciiinnis | eerreend(13,850) [ oo s | 6.350 |...... 4541 |FA...... 07/01/2015. | 02/15/2038.
70109H  AJ 4 |Parker Hannifin Corp Med Trm Ser A.........ccoocoorvecrinnceneneieneensceessnesssnen [ eovenne | oo | eeveneeen | i 1FE ...3,150,085 |...127.520 ..3,015,848 2,365,000 314,268 | | e (@1,783) | i | [ 6.250 |...... 4.026 |MN...... 05/01/2015. | 05/15/2038.
70109H AH 8 |Parker Hannifin Corp Med-Trm NOES.........ccoovrurrinriseinniinsineensniseisnisnnens | eoveene | o [erverenennT | e 1FE ..1,245315 |...105.326 ..1,284,977 1,220,000 | .. 1224308 | | e 2,950 [ e [ [ 5.500 |...... 5.230 |MN...... 05/27/2008. | 05/15/2018.
713409 AC 4 |PepsiBottling Group Inc. ...4,809,420 |...136.719 ..5,468,760 14,000,000 | ............. 4,520,741 | oo | ereeeeene(29,403) | s | e [ 7.000 |...... 5.518 |MS...... 07/18/2003. | 03/01/2029.
713448 BH 0 |PepsiCo Inc Sr Note 2,898,000 |...105.018 ..3,150,540 .3,000,000 | .... 2,981,916 .11,953 ......5.000 06/24/2008. | 06/01/2018.
72018Q AD 3 |Piedmont Natural Gas Inc Med-Term ..4,438,160 |...125.077 ..5,003,080 | ..... 4,000,000 | ............. 4,281,355 | ..o, (23,404) | ..o | s | e 7.400 09/03/2008. | 10/03/2025.
7244TW  AA 7 |Pitney Bowes Inc Corp Notes....... ...6,659,940 |...102.964 ..7,207,480 | ..... .7,000,000 K7 [N IORTIN IO 4.750 05/16/2007. | 05/15/2018.
693476  BJ 1 |PNC Funding Corp Sr Notes 5,048,650 |...108.196 ..5,400,800 .5,000,000 (5,162) w5125 02/10/2010. | 02/08/2020.
73755L  AK 3 |Potash Corp Saskatchewan Inc................. ...4,566,736 |...107.960 ..3,998,838 | ... 3,704,000 | ... h,527,215 [ o | e (19,825) [ ..oocveocvinniis | e | o 5.625 12/18/2014. | 12/01/2040.
737679 DC 1 |Potomac Electric Pwr Co First Mtg. ..3,122,942 |...147.602 .3,033,221 | ..... .2,055,000 | ....c0.oee... 3,089,986 [ ..o | e (27,816) 7.900 10/23/2015. | 12/15/2038.
742718  CB 3 |Procter & Gamble Company. 7,312,310 |...125.689 ..8,798,230 .7,000,000 (9,232) ......5.500 10/23/2009. | 02/01/2034.
742718 AV 1 |Proctor & Gamble Company... ..4,295,430 |...144.755 4,342,650 | ... .3,000,000 | ..o h,014,191 [ | e (57,384) [ ..o | e | e 8.000 08/10/2011. | 10/26/2029.
743315  AJ 2 |Progressive Corp 71,614 |..126.912 95,184 72,635 120 | oo [ [ 6.625 11/04/2004. | 03/01/2029.
69362B AJ 1 |PSEG Power Senior Corp Nts 1,139,520 |...122.079 ..1,220,790 1,000,000 ..1,102,146 (3,906) .....8.625 08/20/2001. | 04/15/2031.
74531E  AA 0 [Puget Sound Energy Inc 415,567 |...129.303 ...425,000 | ... 418,686 K7 (V1 PO IPOROROROIN IV 7.020 11/04/2004. | 12/01/2027.
747525 AJ 2 | Qualcomm Inc ...3,162,750 |...106.712 | .............3,171,360 | ..... .3,000,000 | ............. 3,158,978 (0 /2 [ ISR IO 4.650 05/01/2016. | 05/20/2035.
760759  AF 7 |Republic Services Inc Note ..2,398,580 |...118.142 | ... ..2,362,840 | ... .2,000,000 | .... 2,382,767 | ..cooervvrereiricnis | e (13,301) [ oo | e | e 6.086 10/21/2015. | 03/15/2035.
773903  AE 9 | Rockwell Automation Inc Deb 1,513,184 |...123.664 | .............. 1,446,869 | .............. 1,170,000 | ..coovvveeee 1,497,703 (9,605) | ..oovvvvorieiriins | i | e 6.250 05/13/2015. | 12/01/2037.
773903  AB 5 | Rockwell International Corp Debs ...1,733,255 |...128.048 ..1,920,720 11,500,000 | .........cc. 1,642,174 (9,200 | oo | e | e 6.700 10/17/2003. | 01/15/2028.
783549  AZ 1 |Ryder System Inc . 112,187 |..121.214 | ... 157,578 ...130,000 | ... 118,777 821 | oo | e [ 6.950 RO £ 11/04/2004. | 12/01/2025.
797440 BH 6 | San Diego Gas & Electric 15t Mig.........cc.coocourvvimriiirriiinrieccescescesnis 3,299,397 |..121.597 | ..cccooouueee 3,332,974 | ... 2,741,000 | oo 3,121,483 | oo [ e (32,333) [ ..o | e | e 6.000 |.....4.200 |JD..ccc. | e 13,705 11/24/2010. | 06/01/2026.
797440  BJ 2 |San Diego Gas & Electric Company ...1,692,945 |...128.337 ..1,925,055 1,500,000 ...1,666,401 (4,372) | oo | e | e 6.125 12/08/2009. | 09/15/2037.
803111 AM 5 |SaraLee Corp ...3,742,850 |...107.391 | ... ..3,758,685 | ..... .3,500,000 | .. ...3,676,401 (B,757) | oo | e | e 6.125 01/30/2004. | 11/01/2032.
808626 AG 0 |Science Applications Int 1,971,000 |..... 89.228 | ..o 1,784,560 | .............. 2,000,000 | ...coceeeen. 1,978,577 3 O [N PO 5.500 06/23/2003. | 07/01/2033.
808626 AE 5 | Science Applications Int Ser 144A.............ccooooiimviiirriinnriienen s 3,009,250 |...106.949 | .............. 3,208,470 | ..ocvvvnve. 3,000,000 | ............. 3,006,873 (249) | oo [ [ 7125 09/26/2002. | 07/01/2032.
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812404  AY 7 |Sears Roebuck ACCEPtanCe NOLES...........ccc..riueriuemriiieriiieceiiseceiieceiieseiiens | e w1 e BFE | 986,700 |..... 93.250 | ..ccccoeeenn932,500 | oo 1,000,000 | ..oooovvvernece 932,500 | ...ooooonee 126,369 13T [ e e | e 6.875 |..... 7.001 [AO...... | coovve 14,514 03/03/1998. | 10/15/2017.
81619P  AA 5 |Select Notes Trust SPEC PUMD..........cccccurviiiriiinriinisssisssissssssesssiins | v e 271,314 |..105.914 | ...............287,359 | ... 271,314 | ... 271,314 | s | v [ e [ | 5970 |...... 5.970 |MON... 11/04/2004. | 02/22/2033.
824348 AL 0 | Sherwin-Williams Company Debenture SOOI OO e . ...2,082,000 |...124.632 | ... 2,492,640 | ..ocoonnne. 2,000,000 | ..oococeeen. 2,050,042 (3,318) | oo | e | oo 7.375 |...... 7.025 |FA...... 1,458 02/06/2002. | 02/01/2027.
833034  AE 1| Snap-On INCOMPOrated NOES...........cvururrermrrirmrriirresnsrisssessssseesssssesssssens | e 1l AFE | e 1,996,400 |...100.108 | ......ccoo..c. 2,002,160 | ..coevernven. 2,000,000 | ..ocvorene. 1,999,982 454 | s [ e [ 5.500 |...... 5.524 | JJ....... 01/18/2007. | 01/15/2017.
835415  AH 3 | Sonat Inc Corporate DEDENUIES..............cvwuuevereeireiiseeieeeeseeeieseieseiens | s e ...1,163,822 |...104.042 21,217,291 1,170,000 ..1,169,387 526 | ..o | e | s 7.000 |...... 7.051 |FA...... 03/04/1999. | 02/01/2018.
837004 BV 1 |South Carolina Elec & Gas 1St Mig............crvueurreerreeieiiiriieeeeeseseseieeniins | e e . ..2,544,611 |..128.924 | ... ..2,791,205 2,165,000 | .. 2,436,139 | oo [ s (11,402) [ oo | e | e 6.625 |...... 5401 [FA..... 03/23/2004. | 02/01/2032.
837004 BY 5 |South Carolina Elec & Gas 1St Mig...........ccccvuurvveincieiiciicnieeccencseieseiens | s 1 AFE | 2,019,180 |...106.296 | .............. 2,125,920 | .o 2,000,000 | .... 2,003,209 (1,627) | oo | e | e 5.250 |...... 5157 |MN...... 11/18/2003. | 11/01/2018.
852060 AG 7 | SPHiNt CAP COM......uveumreirmciiiriiireiieresiseseseesesiesesieseseeseseesesieseseesssienenes | e e 961,290 |...105.875 ..1,058,750 1,000,000 | ... 992,169 2,974 | oo [ [ 6.900 |...... 7.271 [MN...... 05/18/1999. | 05/01/2019.
86722T  AB 8 | SUNCOr ENEIGY INC NOE........ourvirerrirrrierieeiessi i | ceeeees Al.. . ..5,435,360 |...132.567 | ... ..5,302,680 | ..... 14,000,000 | .....coo.uc 5,359,164 | ....ccovverernrienns | e (34,830) [ ..o [ e [ e 6.850 |...... 4.441 | JD....... . - 10/02/2014. | 06/01/2039.
36158F  AB 6 |Swiss RE Solutions HIAG COrp...........coocuuurieimrreinieeiineiisseeieseeiesesiesesisssnins | ceveees 1 AFE | 3,849,504 |...108.128 | .............. 3,892,608 | ....cccoooenn. 3,600,000 | ......cc..... 3,652,129 | ...ovoereierciieneis [ e (22,014) [ oo | e | e 6.450 |...... 5731 [MS...| v 77,400 | ........ 232,200 | 02/04/2005. | 03/01/2019.
871829  AD 9 | SySCO COMP DEDENIUIES..........oouveemiiiriierriiiseiesieeseieseie e | e e 530,816 |...124.092 ...450,000 | ... 498,087 (3,342) | oo | e | e 7.160 |...... 5.769 |AO...... .32,220 | 04/16/2003. | 04/15/2027.
871829  AF 4 | SySCO COMP DEDENMUIES. ......vvouvrererereereseressnesssnesseessssesss s | o ] . ..1,140,770 |..123.474 | ... . .1,000,000 | ............. 1,089,139 (5,398) | ..oovvevrriiniinn | e | e 6.500 |...... 5.452 |FA....... <oerrr....85,000 | 01/30/2004. | 08/01/2028.
871829  AJ 6 | SYSCO COM NOES. ......coveueeieriiiceiiceeieceeieeeieeeei e | e e e 2FE | 2,378,400 |...109.351 | .............. 2,187,020 | oo 2,000,000 | .... 2,327,997 | oo | e (11,450) [ ..o | e | e 5.375 |...... 4111 [MS. | e 29,861 | ........ 107,500 | 04/03/2012. | 09/21/2035.
239753 DL 7 | Target COm... it sssssisssssessienss. | seenes o] ..2,019,572 |...122.320 ..1,932,656 1,580,000 | ...ooovveeee 1,915,682 [ ..o | e (21,948) [ ..o [ e [ e 6.650 |...... 4.302 |FA....... 43,779 11/03/2011. | 08/01/2028.
87612F  AB 9 |Target Corp Med-Term NOES..........cco.riuireiireiieseiieceiiecesiecesiesesiesssenenes | cereees e . 937,350 |...104.439 | ... ..1,044,390 1,000,000 | ... 991,826 5,580 | covverrerieniiins | e [ e 4875 |.... 5.501 [MN...... 6,229 08/21/2003. | 05/15/2018.
87612E AU 0 | Target Comp NOE........ccvueriereiieiieeiiseiies i | cereees e | el IFE | 3,689,750 {...139.621 | ..cccoovonneee 3,490,525 | ..o 2,500,000 | ..o 3,559,639 | ..o | e (31,628) [ ..o | e | e 7.000 |...... 4.001 [ | v 80,694 08/09/2012. | 01/15/2038.
881685 AX 9 |Texaco Capital Corp Debentures.. ..697,555 |...150.484 | .................752,420 | ....... 500,000 | ... 640,483 (5,832) [ oo | e | e 8.625 |...... 5.783 |MN...... 5,510 04/16/2003. | 11/15/2031.
881685 AV 3 | Texaco Capital Corp Debentures... . 102,011 |...126.670 | ... 126,670 | oo 100,000 | ... 100,868 (144) [ oo [ s | e 8.875 |..... 8.646 |MS...... 2,736 11/04/2004. | 09/10/2021.
881685 AN 1 |Texaco Capital INC DEDENUIE............ovvevuiirireicc s | s e | el IFE | 931,920 |...120.974 | ... 808,106 | ......cccoveveve. 668,000 | ... TA9,791 | | v (22,711) [ oo v | e 9.750 |...... 5531 |MS...... 10/30/2006. | 03/15/2020.
883556  AX 0 | Thermo Fisher SCIENtfic INC..........cvvurvreeemeeeiieiieeeeeieeiseeisessseseseesssseess | veeees ...5,113,000 |...106.903 .5,345,150 | ..... 15,000,000 | .............5,052,879 [ ..ooovvooiiiirriiinns | e (QRIRT() 1 ORI DU IO 4500 |...... 4221 [MS...... 03/01/2011. | 03/01/2021.
886546 AD 2 |Tiffany & Company Senior NOte.........cccovrueeviinererneierinrinsnssrisssesenssssserenss | veviene | oo | wvvneenens [ nn2FE | iciin.2,067,660 |.....93.248 | ..............1,864,960 | ..... .2,000,000 | .. (295) | ceveveverreineieens [ e [ e 4.900 |...... 4682 |AO...... 10/01/2016. | 10/01/2044.
88ESC5 AF 1 | Times Mirror Company ESCIOW...........c...urvuurvemriericeiieneieneeeseesssessssssenes | cevenas e 1,139,000 | ... LI [FSSEEURTSUTRUUUURNE FUURRPRUROURTOUR) VOPSUORRURURTN UPRORORRROO BUOOON 6.610 |.(200.000) | MS...... 12/04/2013. | 09/15/2027.
88738T AA 8 |Timken Company Med Term Note: ..884,820 |...116.233 .1,000,000 | ... 922,585 4,085 .....6.875 11/20/2001. | 05/08/2028.
891027  AF 1 | Torchmark Corp Senior NOteS..........c.c..urvuiriiiimiiinrissiisseesessesnsiinnns | s e ...2,927,592 |...118.997 2,700,000 | .... 2,804,658 | .....coovvvinriiinnis [ e (12,602) [ ..o | e | e 7.875 07/23/2002. | 05/15/2023.
891092 AD 0 |Toro Company......c.cccoceweeruuenn. 831,692 |...121.479 ....800,000 | ... 820,937 (1,287) 7.800 11/04/2004. | 06/15/2027.
891490 AR 5 | Tosco Corp Debentures 3,641,010 |...127.867 ..3,836,010 (26,817) oo 1.800 .117,000 12/10/2002. | 01/01/2027.
89352H AE 9 |Trans Canada Pipelines LTD Notes ...5,687,790 |...134.998 .5,723,915 4,240,000 | ............5,593,333 [ ..o | e (B4,819) [ ..o | e | e 7.250 03/01/2014. | 08/15/2038.
893472 AA 8 | Transamerica Cap Co Gty Pvt Plcmnt ...1,580,693 |...111.000 ..1,665,000 1,500,000 (3,215) 7.650 11/04/2004. | 12/01/2026.
893570 BM 2 | Transcont Gas Pipeline Corp Debs 1,214,068 |...119.217 ..1,531,938 11,285,000 2,865 v 1.250 09/26/2001. | 12/01/2026.
902494  AZ 6 | Tyson Foods Inc. ...3,409,015 |...101.904 ..3,368,946 3,306,000 | .. (B17) [ ceveeeeeeeeienes [ e | e 4.875 12/01/2016. | 08/15/2034.
907818  DF 2 | Union Pacific Corp..........cccouuuu. ..2,183,054 |...115.551 ..2,103,028 11,820,000 | .........c.. 2,170,837 (8,309) [ ..voevervaeireniis | e | cenees 5.780 07/06/2015. | 07/15/2040.
91324P  BC 5 |United Health Group Inc 2,054,200 |...103.950 ..2,079,000 | . .2,000,000 | .... 2,006,049 (6,573) ......6.000 12/04/2007. | 11/15/2017.
911308  AA 2 | United Parcel Service Amer Inc Deb ..6,370,940 |...118.645 .5,932,250 | ..... .5,000,000 | ............. 5,471,021 | oo [ e (129,786) | ..oovvvvvvrrineis [ e [ 8.375 06/22/2009. | 04/01/2020.
911308 AB 0 |United Parcel Service Corp Debs. ..1,210,463 |...141.459 ..1,294,350 ...915,000 1 20) N (ORI DU IR 8.375 09/16/2003. | 04/01/2030.
911312 AJ 5 |United Parcel Service Inc Sr Note e . ...5,266,469 |...131.554 | ... 5,139,815 | ..... .3,907,000 | .. . e (35,539 [ ..ooevevrrireniins | e | e 6.200 01/04/2012. | 01/15/2038.
913017 AS 8 | United Technologies Corp Deb...........cccuvrvieririnmiiniiniiieniesssissienienes . 9,180,464 |..124.473 | ............. 8,406,906 | .............. 6,754,000 | ............. 7,588,727 | oo | v (ULVAL:) ) [T IR PR 8.750 12/20/2006. | 03/01/2021.
913017 BA 6 | United Technologies Corp Debenture........ ..2,378,080 |...139.105 | ..............2,782,100 | ..... .2,000,000 | ... 2,254,434 | oo | i (12,996) | ...oovveveevereniis | e | e 7.500 08/01/2003. | 09/15/2029.
91311Q  AC 9 |United Utilities PLC.........ccccoerurvvrnnnnns 397,724 |..110.465 | .... ...400,000 | ... 398,448 85 | o [ s [ 6.875 11/04/2004. | 08/15/2028.
918204 AS 7 |VF Corp 4,051,120 |...103.680 | .............. 4,147,200 | ..oovevnvees 4,000,000 | ............. 4,005,426 (6,184) | ..o | e | e 5950 |....5.782 |MN......| ..........39,667 | ........ 238,000 |03/14/2008. | 11/01/2017.
918204 AR 9 |V F Corp Note. ...2,027,760 |...118.937 .2,378,740 | ..... .2,000,000 | .........cc. 2,020,997 (U414 [T OIS PR 6.000 .......120,000 | 11/26/2003. | 10/15/2033.
92344G AM 8 | Verizon Communications Inc e . ...2,900,675 |...135.269 | ... ..2,996,208 | ... .2,215,000 | ... 2,817,779 | oo | v (29,361) [ ..oovvvvreennii | e | e 7.750 o 171,663 | 01/15/2014. | 12/01/2030.
927804 FG 4 |Virginia Electric & POwer COMPaNY............coc.urvwerreeemreeerneeireesieseseseseseeens . 3,492,820 |...159.184 | ............ 3,183,680 | ..ocoovenene. 2,000,000 | ...coceeeen. 3,415,948 | ..o | e [CCICReZ10) N UURRRUROTU PO IR 8.875 |....3.992 |MN......| .........22,681 | ....... 177,500 | 01/15/2015. | 11/15/2038.
929903 AM 4 |Wachovia Corporation Sub Notes 5,636,400 |...110.725 | .............. 5,536,250 | ..oooevevnn 5,000,000 | ............. 5,570,877 | oo | e (19,146) | ..o | e [ s 5.500 114,583 | ........ 275,000 | 05/15/2013. | 08/01/2035.
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931142 BF 9 | Wal-Mart Stores Corp NOES............rvueurruemreiiieiiieceiieceiieseiisesesieessiesssieeens | e e | 1FE| o 11,094,123 |..144.404 | ........... 12,428,852 | ....ococeeves 8,607,000 | ........... 10,491,424 | ..oooovoiicieees | e (99,011) [ oo | e | e 7.550 |...... 5242 |FA.....| ....245491 | ... 649,829 |08/10/2011. | 02/15/2030.
931422 AE 9 |Walgreen Company NOES..............vvvermreverrerernessisessssessesssssssssssssssssssssnnnss | s [P PPN IOV 2FE ...1,000,672 |...105.834 997,165 (1,893) | oo | e | e 5.250 |...... 5.031 | J....... 52,133 | 03/24/2009. | 01/15/2019.
254687  AH 9 | Walt Disney Company DEDENUIES.............cccueuurveumieerierirreiieneieseieerenieeiins | e e | e 1FE| .. 749,722 |..123.916 749,581 (A7) ] oo | e [ 7.550 |...... 7.048 [J....... 52,850 | 11/04/2004. | 07/15/2093.
25468P BW 5 |Walt Disney Company Med Trm Notes........... RSSO OO e | e 1FE| oo 2,820,020 |..137.091 | ..............2,741,820 | ..............2,000,000 | .............2,700,299 | ..ooovorcrirrinriiinns | v (33,264) [ ..ovvrverierviriens [ e [ e 7.000 |...... 3.916 |MS...... 03/14/2013. | 03/01/2032.
25468P  CK 0 |Walt Disney Company Med-Trm NOtES...........cccocorvrirrerineeiieneieneiseeeissneis | ceveees e | e 1FE| .. ...4,117,520 |...108.028 | ... 4,321,120 | ............4,000,000 | ............4,031,327 | .o | e (13,083) [ ..oooveoerieciins | e | e 5.500 |...... 5120 [MS...... 03/24/2009. | 03/15/2019.
93884P CU 2 |Washington Gas Light Co Med-Tm.......... IO O JU (U i I 1FE| .. ...1,180,760 |...125.814 | .... ..1,258,140 . (7,152) [ oo | e | e 6.810 |..... 5450 [MS...... 03/23/2004. | 03/13/2028.
94106L AV 1 |Wast Mgmt Inc Del Gtd SrINOtES...........ccovuurvverriireiireieneiesniesesesienies | s [P L 2FE| oo ,598,522 |..125.194 | ............ ,621,262 | ..oovveene 1,295,000 | ..cccoovvnnee ,589,553 [E4VA <) ) [SURON DONRRRO I 6.125 |..... 4.521 MN...... 10/01/2015. | 11/30/2039.
959802 AL 3 |Western Union CO/ COM Gtd 5.253%.........cceuevererereerenmieinerserssesessesssnissssnens | woeees e | 2FE ...4,186,240 |...107.083 | .............4,283,320 | .............. 4,000,000 | ... 4,070,721 | cooooevieeeeeins | e (19,705) [ ..o | oo | e 5.253 |..... 4.661 |AO...... 05/06/2010. | 04/01/2020.
969133 AG 2 |Weyerhaeuser CO SrUNSECUIE...........ovvuurieiiiiiniiierierisseiesiesiiesiesesssisns | voenes e | e 2FE]| .. 618,150 |...122.49%4 | ................612,470 | ....... 500,000 | ... 541,304 (7,115) [ oo | e | s 9.000 |...... 6.930 |AO...... 10/01/1998. | 10/01/2021.
969133  AM 9 | Weyerhaeuser CO St UNSECUIEA.............ccuuuuriuemreeireiieceeiecesiesesiesesiesesiesens | s e | 2FE| oo 1,000,000 |...102.894 | ..............1,028,940 | .............. 1,000,000 | ..ccovvennee 1,000,000 [ ..oooevermerireeiiiens | e [ e | e | e 7.000 |...... 7.000 [FA.....| oo 29,167 | ........ 70,000 |01/28/1998. | 02/01/2018.
962166 AV 6 | Weyerhaeuser COmMPany DEDS............cc..rvverrrieririireeiieriiesiisesiieseissseins | s e | 2FE ..499,450 |...102.822 ....500,000 | ... 499,970 A8 | i | e ) 6.950 |...... 6.961 |FA....... .34,750 | 08/19/1998. | 08/01/2017.
962166 AS 3 | Weyerhauser Company Debentures . s | s e | 2FE| .. .423,612 |...117.706 ...420,000 | ... 421,606 [((E:1:) ) [OOSR RPN PO 7125 |...... 7.051 [J....... cennn29,925 | 10/23/1998. | 07/15/2023.
969133  AK 3 | Willamette Industries INCOMP DEDS............ccoeuurvuemreiiriiiereiieseiieseeieseiieeeiienes | s [OOSR IO 2FE| oo 754,820 |..124.503 | ...............908,872 | .oooovvririnnns 730,000 | ... 744,960 (1,046) | ..o | e | oo 7.850 |...... 7544 (o | v 28,653 | .......... 57,305 | 11/30/2001. | 07/01/2026.
976656  BP 2 | Wisconsin Electric POWEr COMp.......c.iiiriiiiiiniisiiienississssisnisssissssisssssnies | weenes e | 1FE| o 7,200,690 |...123.395 6,000,000 | ...ccooouut 6,856,317 | .oooovrverieniniiinns | i (55,447) [ .ovvoverieiiinions | v | 6.500 |...... 4.867 |JD..ccc.| oo 32,500 | ........ 390,000 | 10/25/2010. | 06/01/2028.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations.............cccoouricvsriciiriicnaniees s | e 797,782,758 XXX ........811,250,741 .695,400,070 | ......... 770,248,848 | .... 126,369 | ..... (4,517,938) 0 0 XXX XXX XXX |....11,778,161 | ....42,364,285 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... e | s 797,782,758 XXX | s 811,250,741 | .......... 695,400,070 | ........ 770,248,848 | ............ 126,369 | ...... (4,517,938) 0 0 XXX XXX XXX |....11,778,161 |....42,364,285 XXX XXX
Totals
7799999.  Total - ISSUET OBIIGALIONS. ... | s 829,629,272 XXX | e 843,689,526 | .......... 725013479 | ......... 801,850,810 | ............ 126,369 | ...... (4,584,588) 0 0 XXX XXX XXX |....12,159,935 | ....43,940,531 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUMHIES...........couiriiiiriiismiiisrissi s 1,320,961 XXX | i 1,438,908 | .....occcees 1,327,004 | .o 1,325,113 | oo 0 215 0 0 XXX XXX XXX | v 7,379 | oo 88,705 XXX XXX
8399999, Grand Total - BONGS............couuuuiriiriiiiiriiiiciiecieci e | e 830,950,233 XXX | 845128433 | ........ 726,340,484 | ......... 803,175,923 | ........... 126,369 | ..... (4,584,372) 0 0 XXX XXX XXX |....12,167,314 | ....44,029,236 XXX XXX
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02361D 87 8 |Ameren lllinois Power Co 4.26% Pfd............ccccoovvnnnviinnnciincinnniiinniiinns e oo | ereeeeee0.000 | i | e | i 213 ...P2UFE | 11/06/1950.
02361D 86 0 |Ameren lllinois Power Co 4.42% Pfd...... 2,210 ...P2UFE | 11/22/1963.
12542R 20 9 |CHSInc 400,000 32,000 | v e | | [0 | | P3L | 11/04/2004.
207597 30 3 | Connecticut Light & Power Company........ccccocveereeeeuneeneenenereens 22,250 | ... 47.500 | .ooioiirnnni23,750 | ceiienni22,250 | e | e 1,000 P2UFE | 04/03/1962.
266228 30 3 |Duquesne Light Co 3.75% Pfd Ser rer0en500.000 | o 50.00 | oovererriiinies | e 938 P3LFE | 12/01/1969.
266228 50 1 |Duquesne Light Co4.10% Pfd Ser.........cccooourvvimriiinniiiiniineiisseiiinnis | v | o | e 500.000 ..25,625 | .....48.100 | .........cc... 24,050 | oo 25,625 | o256 | 1,025 P3LFE | 07/16/1954.
266228 20 4 |Duquesne Light Company $2.10 Ser A... ...450.000 ...21,825 945 | s | e | e | e |0 [ e | s P3L | 10/31/1963.
266228 60 0 |Duquesne Light Company 4.15% Pfd v 100.000 | .o 50.00 | .oveerieriiens | s ...4,500 52 208 P3LFE | 10/20/1952.
456837 30 1 [ING GroUp NV.......oooieiiiiiiieeieieieeeeisseeiseseiesssissessisesssseesssssssssensnes | cevevns | oee | eeven 24,000.000 600,000 613,920 | ...c0ccc0erees800,000 [ oooovioiicnis | e 43,200 P3LFE | 11/04/2004.
620100 10 1 |Motors Liquidation Co (G M Corp)... 924.000 .1,762 3,255 | s [ | s | e |0 | | P3L | 08/01/2012.
631005 20 4 |Narragansett Electric Co4.50% Ser...........ccccouimrummriinciiienciienniiennins | e | o | v 1,000.000 | ........ 100.00 | .o [ s . 48,968 2,250 P2UFE | 09/23/1965.
653522 30 0 |Niagara Mohawk POWEr COMP 3.60%............cvvveumrveummriimreiiererineeiseneins | everene | oon | coreeniens 450.000 | ..o | e | e 37,498 [ 195950 | i 43178 | e BT,498 | i | e 1,620 P2LFE | 04/10/1962.
694308 80 0 |Pacific Gas & Electric CO 4.50%........couuevivrrirernrineernrieisnrnsissrssssesensnns [ ovveene | ver | oeveee 1,000.000 23,224 | coiriieeeen25,500 | e | e 1,125 P2LFE | 03/27/1962.
842434 30 0 |Sempra Energy SEries A...........ccooouemreeimierinnneeineeisneeeseseessseisssiesenees | woveeens | s | e 2,000.000 . 52,400 | ...cccooverenn 87,500 | oo 750 3,000 P1UFE | 03/08/1963.
842400 20 2 |Southern California EAiSON 4.08%...........cccccvemrvererreomeeneriinnseisnsiennnees | wovveees | s | oveens 1,200.000 25.00 | oo | everriirennnnn28,100 | 1000.22.300 | o 26,760 | ..ooovvererernni28,100 | oo | i 1,224 | s | e | e | e |0 [, P2LFE | 03/23/1962.
842400 30 1 |Southern California Edison 4.24%............ [EVSTITRTTIRTIPRROORS FUROPORS PO IR 1,000.000 25.00 023,552 | 24,682 | i | i 1,060 o .P2LFE | 11/21/1963.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)...........ooruereieiiisisisiis e 1,385,283 ....1,457,689 95,272 0 0 0 .. XXX XXX
8999999. Total - Preferred StOCKS............coouuiriiiiriiiiiciisssisr s e 1,385,283 1,457,689 | ...........1,385283 | ..........1,529 | ......... 95,272 0 0 0 0 i 0] XxX XXX
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

cil3a

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
Current Year's
F Rate per Other-Than- NAIC
or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Market
ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B/A.C.V. Exchange Change | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares|  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
020002 10 1 |Allstate COMPOTAtIoN.........c.eurvrrerrrieereeiieriieeieniseesesssers et esssssesessssssensenssenens. | cvinenes OO IO 23,002.000 | ..coovrvrnee 1,704,908 ..198,578 | ... 6,441 |. 29,673 276,714 276,714 L | 06/30/1995.
023139 88 4 | Ambac Financial Group Inc | nnn24,839.000 558,878 ..101,500 .208,896 208,896 L | 06/01/2013.
025932 10 4 | American Financial GroUP INC.........cevrivrirrierniieierisisissssessssesessssisessessssssnsns | aveeees o 2,019.000 177,914 4,346 L | 03/09/1979.
00234P 10 2 | AV Homes Inc (Avatar HOdINGS INC).......ouvvrmrerremieinirieriesieeeseesseisseniensseesenins | cveenns ] 2,393.000 37,809 ...20,374 . L | 12/31/1989.
125581 80 1 | CIT GIOUD INCOM....vvuiieuirmiireiseiiieiessesis s | creeenas [V I 1,832.000 | .cooovrerrcireenne 78,190 . . ...53,110 . 1,099 ..5,459 L | 12/10/2009.
235825 20 5 |Dana Holding Corporation N I | e 66,855.000 | .....cccovune 1,268,908 980 | i 1,268,908 | i 78,988 | ..o . 16,045 .346,309 L | 11/04/2011.
37045V 10 0 |General Motors COMPANY...........weurermerumeeseesesesseesessssssessessssesssssssssessesssasess | seenns [V I 6,348.000 | .cooovvvvrrinnn 221,164 ..187,906 7,851 L | 07/07/2016.
37045V 12 6 |General Motors CW19 I . 3,621.000 62,136 ....56,277 | L | 12/24/2013.
446413 10 6 | Huntington Ingalls INAUSEHIES INC........vuverrermeirrimerieeieeeceieise e | cvienes 19.000 3,500 | ... 184190 | oo 3,500 | oo (o) 1 A0 [ o | e 1,089 | s | s 1,089 L | 11/01/2011.
453320 10 3 |Income Fund Of AMENICA INC.........cceuivmiirriireiieiriseiseiesieseessisessesiesssenes | cvieees ] 3,516.720 76,207 40,649 | ...... 553 2,356 | oo | cvnrnnieenenn3,004 | [ e 5,064 L | 12/13/2002.
46625H 10 0 |J P Morgan Chase & COMPANY.........cuwvuuireerirreriesneiesiierienesessesissssesssesssenes | cevvees . 8,967.000 773,762 57,803 | ... 3,049 | . 16,499 181,671 181,671 L | 06/03/2013.
49456B 10 1 | KINEr MOTGAN INC.....ocvvuvieerirciireiseiseieesesessesiseesesssssss s esssssssnsessessseens. | srseenns 134.000 2,775 67 (T T IO 776 L | 05/31/2012.
49456B 11 9 |Kinder Morgan INC Del WIS.........cocuiuiiriciiiiiieiicseciisseesissse s sesissienenes | cveeenes 203.000 1 (11) (1) L | 05/31/2012.
51509F 10 5 |Land's End Inc- W/I OSSO SPRPORPURRIRRTSPIRTORES IO . 2,346.000 35,542 | 100015150 | i 35,542 | 020,883 | s | ey | e | arviessiessinns (19,448) | ..covvveeereeerreries | e (19,448) L | 04/07/2014.
501921 10 0 | LTV COMOration..........cvuuiveeeiireririiiriiniiieiiesisisnsissisiiesisassssssissssessissssnnes. | cvienes [0 I 1,311.000 2 0.002 U | 10/14/1993.
666807 10 2 | NOMHrOP GrUMMAN.......couiveurirerirrereiriiseriese st essesstenes | cvinenes 118.000 27,444 232.580 413 L | 12/31/2003.
81234D 10 9 |Sears Canada INC SEAOL..........ccrwrriiiieririeiiee et | ceeiies D o 3,340.000 | .oveoeeriireinnns 5678 | coove. 1.700 L | 11/13/2012.
812350 10 6 | Sears HoldiNG COMP........coiuuuiiuirieriiriiinsiseiesie et ssisssssssiens | cvienes [V IS 7,800.560 72,467 9.290 L | 05/12/2003.
880349 10 5 | Tenneco AUIOMOIVE INC......vvuverucerereriiieeieeiseisesisssiesi et | cvsneees 342.000 21,365 62.470 L | 01/18/2000.
98389B 10 0 [ Xcel ENEIGY INC...vuiiiiieiiiiiiiiiiiiiisiei it snssnens | crscenes T 9,000.000 | ...ocoverninnnn 366,300 | ......... 40.700 | .o 366,300 | ... ..153,900 | ... 1,868 | . 12,060 43,110 L | 11/04/2004.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)..........ocviiiiniiniiniins v 5,494,952 XXX | s 5,494,952 | .o 1,060,118 | .... 12,162 | . 90,449 0 1,014,945 [ o0 [ 1,014,945 XXX XXX
9799999. Total - Common Stock . 5,494,052 XXX ...1,060,118 | .... 12,162 | . 90,449 0 1,014,945 ...1,014,945 XXX XXX
9899999. Total Common and Preferred StocK..........uviiniiniiiiirinissiesnissines s 6,880,235 XXX ..2,445401 | ... 13,691 185,721 0 1,014,945 ..1,014,945 XXX XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....1, the total $ value (included in Column 8) of all such issues $.....2.
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - Industrial and Miscell
90131H BN 4 |21st Century Fox Amer Inc.... 05/01/2016........ ROBERT W BAIRD & CO....ccoovuiiirriinirsieissssie st ssssesesssssssssssses 3,738,831 ...2,634,000
020002  AY 7 |Allstate Corp 07/22/2016.. KeyBanc Capital Markets. 1,190,570 ,000,000
02209S  AE 3 |Altria Group Inc. 08/01/2016........ KeyBanc Capital Markets.............c.ocvivucueieeiieiese s ssaes 3,213,980
037833 AT 7 | APPIE INC NOLE......couveeeririicei e 08/01/2016........ ROBERT W BAIRD & CO.....vimiiimmrirrireeieeissise et sssess s ssssssensenes 2,212,180
075896  AB 6 |Bed Bath & Beyond Inc..... 04/14/2016.. KeyBanc Capital Markets. 1,508,711
126650 BR 0 |CV SHealth Comp....cccovurirmnrrnrnirieriiienns 01/29/2016........ ROBERT W BAIRD & CO....coovuiiiriiinirnieissssie st ssssssssssssssssseses 3,605,880
124857  AF 0 | CBS COMP NEW Gtd STINOLE.......coueeuieeuiircriieeieeieise sttt ssssensensn | seenssesssseens 07/22/2016........ ROBERT W BAIRD & CO.....couvuuiimmririreeseeissise et ssssssssssess s ssssssenssenes 2,438,780
126408  GU 1 |CSX Corporation...........ccceweneeerieniienenenenes 01/29/2016........ KeyBanc Capital Markets...........c..ovuiiciiiiiiiciesciiesss s 4,879,638 69,641
257375  AF 2 | Dominion Gas HIAGS LLC..........couvieuiirieeenceieiesee s 06/08/2016........ KeyBanc Capital Markets...........cuveeiriurireiieeeesseeiees e essees 2,178,540 11,200
277432 AL 4 |Eastman Chemical Company Note............... 08/26/2016........ ROBERT W BAIRD & CO.....couiuuiimmriniiieiieessise st essss s sssss st sssssssssasees 3,152,250 ....72,000
278642  AF 0 |EBAY INCNOtE......ccouveurieniiriieeieiisceiesiesi e 10/01/2016........ ROBERT W BAIRD & CO....ctviuiiiiirirriieissie et sss st ssssensenes 1,883,140 ...17,333
316773  CH 1 |Fifth Third Bancorp Sub Notes..... 04/13/2016........ KeyBanc Capital MarKetS..........ouvereriereieereeees et sneenees 4,391,790 32,313
345370  CQ 1 |Ford Motor Company Del...........cccocuuiiiriiinieiinniciiesisisisiiesienes 04/01/2016........ KeyBanc Capital Markets...........c..ovuiiiiiiiisicie s 2,019,580 20,056
373298  BU 1 |Georgia Pacific COM.........courrreuirrernieieireirereieiseercseeneeenees 01/29/2016........ KeyBanc Capital Markets...........c.veeerierireieireeeeseseeiese et ennees 5,773,440 72,972
375558  BJ 1 |Gilead Science INC SrNOE........c.ureueiecrierieeeiseesieeieniees 11114/2016........ ROBERT W BAIRD & CO....cccouivuiimniiriseiseesssise st ssss st sssssssssasees 2,938,800 19,000
38141G  GM 0 | Goldman Sachs Group Inc. 08/01/2016........ KeyBanc Capital MarkeLS............oviiirririiierissessie s essessanes 2,662,600 347
418056  AS 6 |Hasbro Inc Senior Note 10/05/2016........ ROBERT W BAIRD & CO.....coueimeimmrinrireiseessise st sss st sssssssssssssssssnssenes 4,117,212 15,134
40414L  AE 9 [HCP InC Senior NOtES.......cvuvvvrrrireiiriseisieissieiesiseieninines 11/01/2016........ KeyBanc Capital MarketS............ouuiviiriicerissse s essessnes 2,441,680 34,125
460146  CF 8 |International Paper Company 08/26/2016........ KeyBanc Capital Markets...........o.veuiurreiieneiesseiee et esnees 2,729,720 ....42,989
478366 BB 2 [Johnson Ctls INC St FIXed Rt NL.......c..oivuiimiiiiniieeieescse e 05/01/2016........ KeyBanc Capital Markets................ccoc..rvveeereeemeeeeeeeeeeeesesseseeseseessesssesssssssssssnessensssnnenes 1,711,100 ....35,123
501044 BV 2 |Kroger Company Debentures. 04/01/2016........ ROBERT W BAIRD & CO....coovuiirirririniresisisessie st sssssesssssssssnsns 1,364,220 3,556
55616X  AM 9 |Macy's Retail Holdings Inc..... 11/01/2016........ KeyBanc Capital MarKetS...........c.vreriureicreeieeisseeisis ettt seenees 1,836,880 34,250
56585A  AF 9 | Marathon Pete Corp SrNOE........cvvvrirriniiciieicieiseenis 09/07/2016........ KeyBanc Capital MarketS............ouuiviriiriiienicsssse e essessanes 3,396,810 5,958
58155Q  AE 3 | McKesSON COmp........ccereeevmmererrereenns 12/01/2016........ CENTENNIAL SECURITIES COMPANY INC...... 2,328,240 31,333
59023V AA 8 | Merrill Lynch & Co (Bank of Amer), 10/05/2016........ KeyBanc Capital Markets.............c.cocviveueieiicieicsiee s ssessas 2,884,620 ....63,292
59156R  AJ 7 | Metlife Inc Global Sr Notes 04/13/2016........ KeyBanc Capital MarketS............ovuiiirriririeeriesesss e ssssssessesssnes 1,266,940 ...21,781
651639  AM 8 | Newmoun Mining COrP..........cceirererierireininsieieisiesiseeese e eeesessssesseees 11/10/2016........ KeyBanc Capital MarKetS...........cvruririrririneeeee et sttt nees 2,362,660 15,625
747525  AJ 2 | Qualcomm Inc 05/01/2016........ CENTENNIAL SECURITIES COMPANY INC...... 3,162,750 62,775
886546  AD 2 |Tiffany & Company Senior Note 10/01/2016........ ROBERT W BAIRD & CO....cvuuiimmrinriieeseeissise st ssssssssssess s ssssssenssenes 2,067,660 544
902494  AZ 6 | Tyson FOOOS INC......couuiiuiiiciiiiiiiiiisiississiississs i 12/01/2016........ ROBERT W BAIRD & CO.....iiiiiiiiiieiiiiiiiissisi i 3,409,015 ...3,306,000 ....49,246
3899999. Total - Bonds - Industrial and Miscellaneous.. 82,868,216 .69,562,000 .947,077
8399997. Total - BONAS = Pt 3.ttt 82,868,216 69,562,000 | .... ..947,077
8399999, TOtAl = BOMAS.......oeioieiiiuiieiieiii etttk SeLE 0oL E L LA f bbb 82,868,216 | .ooovvererisiesieid 69,562,000 | ..oovviiiiriiensi 947,077
Common Stocks - Industrial and Miscell
37045V 10 0 | General Motors COmMPany...........couuiiimiiiiisiniissississsiiisnissenesenssseeas | 07/07/2016........ Recd In Exchange Of Other. 2,366.000 74,624 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous 74,624 XXX 0
9799997. Total - Common Stocks - Part 3... 74,624 XXX ] 0
9799999. Total - Common Stocks. 74,624 R 0
9899999. Total - Preferred and Common Stocks........ 74,624 XXX ] 0
9999999. Total - Bonds, Preferred and Common Stocks 82,942,840 XXX e 947,077
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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./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
36202A P76 |G.N.M.A. P00l 000446..........ccocourvemmrrirarriranns .. [ 12/20/2016. | PRINCIPAL RECEIPT............. 685 685 679 | oo 681 | ...... 4 4 685 11/20/2022.
36202A S99 |G.N.M.A. Pool 000544...........ccovverirerrniirirnrrnns .. | 12/20/2016. | PRINCIPAL RECEIPT............. 439 439 436 | s 436 | ....... 2 2 439 12/20/2022.
36202A TA 5 |G.N.M.A. Pool 000545.... .. [ 12/20/2016. | PRINCIPAL RECEIPT............. 369 | o369 | 368 | i 368 | 1 1 369 12/20/2022.
36202A TE 7 |G.N.M.A. Pool 000549.... .. | 03/21/2016. | VARIOUS 16 [ e 16 | 16 | 16 | 0 0 16 05/20/2016.
36202A YU 5 |G.N.M.A. P00l 000723........ccccoovmmvvrmmriririinnns .. [ 12/20/2016. | PRINCIPAL RECEIPT............. 783 | o783 | i 783 | e 782 | 2 2 783 01/20/2023.
36202B ED 3 |G.N.M.A. Pool 001032.... .. | 12/20/2016. | PRINCIPAL RECEIPT.. 1,343 | 1,343 | 1,342 | 1,342 | 1 1 1,343 04/20/2023.
36202B GP 4 |G.N.M.A. Pool 001106.... .. | 12/20/2016. | PRINCIPAL RECEIPT.. 134 | i 134 | 134|133 1 1 134 12/20/2018.
36202B HT 5 |G.N.M.A. Pool 001142.... .. | 12/20/2016. | PRINCIPAL RECEIPT.. 287 | cooerrieerieenn287 | o287 | e 287 | 0 0 287 05/20/2023.
36202B KZ 7 |G.N.M.A. Pool 001212 .. | 12/20/2016. | PRINCIPAL RECEIPT.. 764 1 1 764 06/20/2023.
36202B NF 8 |G.N.M.A. Pool 001290.... .. | 12/20/2016. | PRINCIPAL RECEIPT.. 181 [ e 181 | 181 | i 181 | 0 0 181 11/20/2019.
36202B WV 3 |G.N.M.A. Pool 001560.... .. | 12/120/2016. | PRINCIPAL RECEIPT.. 60 | cooorreerrceesB0 | o8B0 | e 80 | 0 0 60 02/20/2021.
36202C BM 4 |G.N.M.A. Pool 001844 .. | 12/20/2016. | PRINCIPAL RECEIPT.. 165 0 0 165 05/20/2022.
36202C CE 1 [G.N.M.A. Pool 001869.... .. | 12/20/2016. | PRINCIPAL RECEIPT.. 149 | 149 | 149 | i 149 | 0 0 149 09/20/2024.
36202C EM 1 [G.N.M.A. Pool 001940M. .. [ 12/20/2016. | PRINCIPAL RECEIPT............. B9 | iiciieiennB9 | 89 | B9 | 0 0 69 01/20/2025.
36215X UC 4 |G.N.M.A. Pool 148279.... .. | 06/15/2016. | VARIOUS 220 (37) (37) 183 07/15/2016.
362153 KP 2 |G.N.M.A. Pool 152502 .. [ 12/15/2016. | PRINCIPAL RECEIPT............. 602 | coociereerernB02 | 597 | 598 3 3 602 01/15/2019.
362156 VD 0 |G.N.M.A. Pool 155512.... .. | 03/15/2016. | PRINCIPAL RECEIPT............. 58 | e8| 58 | B8 | [ (0) (0) 58 07/15/2016.
36216T 4X 5 |G.N.M.A. Pool 174638 .. | 10/15/2016. | VARIOUS 136 0 0 138 11/15/2016.
362165 LL 4 |G.N.M.A Pool 184031.... .. [ 12/15/2016. | PRINCIPAL RECEIPT............. 129 0 0 129 04/15/2023.
362166 QW 3 |G.N.M.A. Pool 185069.... .. | 12/15/2016. | PRINCIPAL RECEIPT.. 456 1 1 456 01/15/2022.
36218N LR 0 [G.N.M.A. Pool 227236.... .. | 12/15/2016. | PRINCIPAL RECEIPT.. 71 0 0 71 08/15/2018.
362190 RM 8 [G.N.M.A. P00l 259792.........cccccuvvvmmmririrrirnnnens .. | 02/15/2016. | PRINCIPAL RECEIPT............. 4,981 8 8 4,981 07/15/2018.
362208 7K 0 |G.N.M.A. Pool 300698.... .. | 01/15/2016. | Smith Barney Harris-CHIC 115 78 78 (0) 06/15/2021.
36223F B4 2 |G.N.M.A. Pool 306159.... .. | 12/15/2016. | PRINCIPAL RECEIPT. 996 | o996 | 998 [ 996 | e | i (0) (0) 996 05/15/2021.
36223F Q7 9 |G.N.M.A. P00l 306578........cccoooumrrrmmrrrarriranns .. [ 12/15/2016. | PRINCIPAL RECEIPT............. 355 1 1 KLST< T N DO 03/15/2022.
36223N  XC 3 [G.N.M.A. Pool 313075.... .. | 12/15/2016. | PRINCIPAL RECEIPT.. 1,210 2 2 1,210 | o i 08/15/2022.
362238 V5 9 |G.N.M.A. Pool 316636.... .. | 12/15/2016. | PRINCIPAL RECEIPT.. 365 0 0 365 [ ceoreeeeeeeeeees [ evereeeeeeienns 12/15/2021.
36224B 2R 9 |G.N.M.A. Pool 323984 .. [ 12/15/2016. | PRINCIPAL RECEIPT............. 25 | 2D | 2D [ 2D | | e 0 25 | e [ e 04/15/2022.
36224G S5 8 |G.N.M.A. Pool 328240.... .. | 12/15/2016. | PRINCIPAL RECEIPT.. 43 0 0 A3 | e [ 08/15/2022.
36224H MD 5 [G.N.M.A. Pool 328956.... .. | 12/15/2016. | PRINCIPAL RECEIPT.. 347 2 2 K7y S P 12/15/2022.
36224K PH 6 |G.N.M.A. Pool 330824 .. [ 12/15/2016. | PRINCIPAL RECEIPT............. 3,661 17 17 3667 | e | e 10/15/2022.
36224L MC 8 |G.N.M.A. Pool 331655.... .. | 12/15/2016. | PRINCIPAL RECEIPT.. 1,417 7 7 LT | [ 10/15/2022.
36224M UL 7 |G.N.M. A Pool 332787.... .. | 12/15/2016. | PRINCIPAL RECEIPT.. 1,058 3 3 1,058 | oo [ e 10/15/2022.
36224P MD 7 |G.N.M.A. P00l 334356.........ccovrrirrerrnririrrnninns .. | 12/15/2016. | PRINCIPAL RECEIPT............. 1,061 14 14 1,081 | oo | e 11/15/2022.
36224S QV 7 |G.N.M.A. Pool 337168.... .. | 12/15/2016. | PRINCIPAL RECEIPT.. 1,672 13 13 LT O U 10/15/2022.
36204Q G3 8 |G.N.M.A. Pool 376518.... .. | 12/15/2016. | PRINCIPAL RECEIPT.. 82 | coviieriierienin82 | civieiieennn82 | B2 | s | e (0) (0) £y I D 05/15/2024.
36204W CP 0 [G.N.M.A. P00l 381778X......ccccoommrrimrrriiririinnns .. [ 12/15/2016. | PRINCIPAL RECEIPT............. 550 1 1 550 | e | e 04/15/2024.
36205E WS 1 |G.N.M.A. Pool 388657.... .. | 12/15/2016. | PRINCIPAL RECEIPT.. 168 1 1 168 | oo [ oo 07/15/2024.
36205Y PE 6 |G.N.M.A. Pool 404621.... . 1 10/17/2016. | PRINCIPAL RECEIPT.......cooovsrrnrinnnnis [ cvnrnnissrenississiinnins | conniisinns 12,8% | .........12,896 | .......... 12,763 | ............. 12,794 | ....... 101 101 [ | v, 12,896 | ..oooiriiiienne 11/15/2024.
0599999. Total - Bonds - U.S. GOVEMMENL.........coouiviiiiiiiiissii s oo 38,117 | .o 38,119 | 10 37,877 | i 37,737 | e 0 229 0 229 () 37,966 | ...coccocennnt 0 XXX

Bonds - U.S. States, Territories and P:

ions
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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

0 Year's Interest /

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

ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
841514 AU 6 |Southeast TX Hsg Fin Corp SerA........cc.ccocccunneeea. . 1 12/01/2016. | Paine Webber Inc. 658 658 658 | .o 658 658 . 09/01/1996.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS.............ccoccvereiies oo, 658 658 658 0 0 658 0 658 0 XXX
Bonds - U.S. Special Revenue and Special A ment
312904 VU 6 |F.H.L.M.C. Ser1017D... .. | 12/15/2016. | PRINCIPAL RECEIPT.. 1,376 1,376 | oo | s 0 1,376 11/15/2020.
312905 Z7 0 |F.H.L.M.C. Ser10871 wer || 12/15/2016. | PRINCIPAL RECEIPT.. 1,042 1,039 |....... 2 2 1,042 06/15/2021.
312906 RX 0 [F.H.L.M.C. Ser1MM9H...cccoooiiiiniinriiins .. [ 12/15/2016. | PRINCIPAL RECEIPT............. 727 | o127 | el T2T | e Y72 N IR 0 727 08/15/2021.
312906 VS 6 |F.H.L.M.C. Ser1122G... .. | 12/15/2016. | PRINCIPAL RECEIPT.. 836 | o836 | o835 | 836 | oo | e 0 836 08/15/2021.
312909 3W 2 |F.H.L.M.C. Ser1250J.... .. | 12/15/2016. | PRINCIPAL RECEIPT.. 1,630 1,629 |....... 1 1 1,630 05/15/2022.
312910 3Q 3 |F.H.L.M.C. Ser1311K.. .. | 12/15/2016. | PRINCIPAL RECEIPT.. 2,765 2,759 |....... 5 5 2,765 07/15/2022.
312910 B6 8 |F.H.L.M.C. Ser13121. .. | 12/15/2016. | PRINCIPAL RECEIPT.. 1,341 1,339 2 2 1,341 07/15/2022.
312912 AP 3 |F.H.L.M.C. Ser 1367 KA. .. | 12/15/2016. | PRINCIPAL RECEIPT.. 7,761 7751 | ... 10 10 7,761 09/15/2022.
312913 QR 0 |F.H.L.M.C. Ser14391 .. | 12/15/2016. | PRINCIPAL RECEIPT.. 3,246 3,246 | ....... 0 3,246 11/15/2022.
312914 DS 0 |F.H.L.M.C. Ser 1459 M... .. 1 12/15/2016. | PRINCIPAL RECEIPT.. 4,128 4,128 0 4,128 01/15/2023.
313371 FB 3 |F.H.L.M.C. Ser 1577 PV. .. [12/15/2016. | PRINCIPAL RECEIPT.........coovviiririinniin | covrimmeiissniisnniiins | ceveieeees 15,075 | ... 15,075 | .......... 15,037 | oo 15,066 | ....... 9 L ORI ISV 15,075 | oo 09/15/2023.
313370 J7 0 |F.H.L.M.C. Ser1578K... .. [12/15/2016. | PRINCIPAL RECEIPT..........oviviiririinniins | cevrimeniineniinnniiins | ceveiieeend 63,682 63,666 |....... 15 15 09/15/2023.
3133T3 PK 8 |F.H.L.M.C. Ser 1652 PL. .. | 12/15/2016. | PRINCIPAL RECEIPT.. 50,805 50,805 0 01/15/2024.
31340Y PX 1 |F.H.L.M.C. Serd4F .. | 12/15/2016. | PRINCIPAL RECEIPT.. 1,934 1,934 | ... 0 05/15/2020.
312913 WW 2 |F.H.L.M.C. SerG-4 D.... .. | 12/25/2016. | PRINCIPAL RECEIPT............. 2,322 2,321 | ... 2 2 12/25/2022.
31340A 6R 7 |F.H.L.M.C.Pool 140880.. .| 02/16/2016. | VARIOUS 541 (1) (1) 09/01/2016.
313401 UH 2 |F.H.L. M. C.Pool 170171.. .. | 07/29/2016. | VARIOUS 39 . (0) 06/01/2016.
31293A 5H 7 |F.H.L.M.C.Pool C15348.. .. | 12/15/2016. | PRINCIPAL RECEIPT.. 20 (5) (5) 09/01/2028.
31393Q XY 3 |F.H.L.M.C.Ser2610VB.. ... | .. [ 12/15/2016. | PRINCIPAL RECEIPT.. 29,871 370 370 [ | e 29,871 | 07/15/2024.
313614 WE 5 |F.N.M.A. Pool 050145..........ccccoovmmmrrrmmmiimnnnenns .. [ 12/27/2016. | PRINCIPAL RECEIPT............. 23 | 23 | 23 |23 | | 0 11/01/2018.
313614 WL 9 |F.N.M.A. Pool 050151.... .. | 12/127/2016. | PRINCIPAL RECEIPT.. 26 | o6 | 2B [ 26 | | e 0 12/01/2018.
31368K LD 6 [F.N.M.A. Pool 192124.... ... |.. [ 12/27/2016. | PRINCIPAL RECEIPT.. 368 1 1 12/01/2022.
313602 Q2 3 [F.N.M.A. Ser89 58G......ccccocouvrvmmvrrmrrrrinnnes .. [ 12/27/2016. | PRINCIPAL RECEIPT............. 908 1 1 09/25/2019.
313603 LN 0 [F.N.M.A. Ser89 96H... .. [ 12/27/2016. | PRINCIPAL RECEIPT.. 1,394 0 12/25/2019.
31358E NS 7 |[F.N.M.A. Ser90 71H.... ... |.. | 12/27/2016. | PRINCIPAL RECEIPT.. 282 0 06/25/2020.
31358E 2N 1 |[F.N.M.A. Ser90 103 Ke...ooovvoucveereieciiecii .. | 12/27/2016. | PRINCIPAL RECEIPT. 0 0 09/25/2020.
31358E 7W 6 |F.N.M.A. Ser90109J.... .. | 12/127/2016. | PRINCIPAL RECEIPT.. 0 0 09/25/2020.
31358E 5A 6 |F.N.M.A. Ser90 110H... ... |.. | 12/27/2016. | PRINCIPAL RECEIPT.. 0 0 09/25/2020.
31358F 4E 6 |F.N.M.A. Ser91 21 Jo i .. [12127/2016. | PRINCIPAL RECEIPT........ooosrvvenivirmeniins | cevvrmnnirsnniineniiins | overvneneeennn824 | i 824 | 824 | 824 | i [ 0 03/25/2021.
31358K F3 7 |F.N.M.A. Ser91162GA. .. [12127/2016. | PRINCIPAL RECEIPT.........cooovviemmrvinnies | cevvvenniiinniissniiins | cevreerenn 1,085 | 01,085 | 1,055 | 1,085 | [ 0 12/25/2021.
31358M WZ 3 |F.N.M.A. Ser92 49L. .. [ 12/27/2016. | PRINCIPAL RECEIPT.. 2 2 04/25/2022.
31358P D2 0 [F.N.M.A. Ser92135L...cnicnirciniininns .. 1 12/27/12016. | PRINCIPAL RECEIPT........oovvvevivrrernnines | vrverrnrnererinnnnernns | vvvvernneen L0710 | i 1,071 | e 1071 | i 071 | | s 0 08/25/2022.
31358P MX 2 |F.N.M.A. Ser92149H.. .. [ 12127/2016. | PRINCIPAL RECEIPT.........coocvuvemvrrinni | cevrrmrnirennirsnneiens | cereenene 18,731 | 15,731 | 15,781 | 15,731 [ [ 0 08/25/2022.
31358Q HC 2 |F.N.M.A. Ser92159PL.. <. || 12/27/2016. | PRINCIPAL RECEIPT.. 5 5 09/25/2022.
31358Q AN 5 [F.N.M.A. Ser92 161 H...oooooovvvvvivciicciccccis .. [ 12127/2016. | PRINCIPAL RECEIPT.........cooovvimmmiiinni | covvvenniiinniinniinns | coveeeeene 361 | 4,361 | 4,361 | 367 [ [ 0 09/25/2022.
31358R  BM 4 [F.N.M.A. Ser92195C... .. | 12/127/2016. | PRINCIPAL RECEIPT.. 3 3 10/25/2022.
31358P HT 7 |[F.N.M.A. Ser92G35E... .. 1 12/127/2016. | PRINCIPAL RECEIPT.. 9 9 07/25/2022.
31358P HV 2 |F.N.M.A. Ser92G35EB .. [ 12/27/2016. | PRINCIPAL RECEIPT.. 8 8 07/25/2022.
31359B PE 1 |F.N.M.A. Ser93122M... .| 12/27/2016. | PRINCIPAL RECEIPT.. 34 34 07/25/2023.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

cvia

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./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
31359D 6L 2 [F.N.M.A. Ser93178 PK . [12/27/2016. | PRINCIPAL RECEIPT......ccovvverrerrrinris [ eovvrvrnrverrerrnciens | evvverieene 17,857 | e 17,857 | e 17,846 | e 17,855 | ..... 2 2 | e | e 17,857 [ i | e . 09/25/2023.
31359E YT 2 |F.N.M.A. Ser93199PX ... |.. | 12/27/2016. | PRINCIPAL RECEIPT.. 6,170 | . .6,170 | . ..6,156 6,166 | ..... 4 4 6,170 10/25/2023.
31359H JE 5 [F.N.M.A. Ser94 55H.....ccccconivvinriininiinnine ..|12/127/2016. | PRINCIPAL RECEIPT............. 27,992 | oo 27,992 | oo 27,152 | ... 27,831 | ... 161 161 | e [ v 27,992 | oo | e 03/25/2024.
31358Q BR 5 |F.N.M.A. SerG9253J... .| 12/27/2016. | PRINCIPAL RECEIPT.. 22% | . 2,294 | . 2,271 2,287 |..... 7 7 2,294 09/25/2022.
31367W HL 8 [F.N.M.A. Pool 181235 ... | .| 12/27/2016. | PRINCIPAL RECEIPT.. 115 115 129 | s 123 | e [ s 7 (7 115 10/01/2022.
31393A 6C 6 |F.N.M. A Ser2003-39 MT......ccccovvrurmrrmmrirerirncens .| 12/27/2016. | PRINCIPAL RECEIPT........evurrvnrrrerirens | cerrirerirenirseenseiennns | cvererennn 49,833 | e 45,833 | ... 45,833 | (oo 45,833 | ..o | e (V1 PPORPORORPONY ISV 45,833 | ..o [ 05/25/2023.
74434T P4 3 |Prudential Home Ser 1993-63-A6.........cooccosiunnninns .. | 12/27/2016. | PRINCIPAL RECEIPT. 1,933 |..... 7 7 1,940 01/25/2024.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENES.......ccce  wovrirrerinriirinsinrsnssesensssssssnsssssssssssnsssssssssesssnsssssnssssssnsssssens | eernneeeir 3029200 | vernrrer 302,298 | ivrrnreen 360,374 | civivrvvrnns 361,610 | .ovovencenns 0 646 0 646 (U I 362,256 | ..o 0 [ 0 XXX
Bonds - Industrial and Miscellaneous
023650 AG 9 |America West Airlines Series 00-G.. .| 07/05/2016. | Sink PMT @ 100.0000000.... WA72,037 | .. 172,037 192,165 | e 182,174 (813) (813) | v | e 181,361 | i | ce(9,324) | ...n(9,324) | . 12,643 | 07/02/2020.
054303 AR 3 |Avon Products Inc Notes . | 11/30/2016. | VARIOUS .......6,000,000 | .......6,000,000 | .......5,396,620 | ...........5,853,523 | ..... 50,468 50,468 | ...oocvverrriines | 005,903,991 | i | 1....96,009 | .........96,009 | ..... 630,000 |07/15/2018.
200339 CG 2 |Comerica Bank Corp Notes [ 1172172016, [ MATURITY .oooirireieirenisenieniesineennns. | sevnerisesiesssseessssins | eoneees 2,000,000 | ........ 2,000,000 (3,421) | oo | e000000:2,000,000 | oo [ e | v [ s 115,000 | 11/21/2016.
235851 AG 7 |Danaher Corp Sr Unsecured Notes. . | 08/15/2016. | National City Bank. ,000,000 ,000,000 ,166,050 | ... (13,309) | ovvovvvererveinne | eereeeeenna 7,031,900 | oo | 2een(31,900) | ........(31,900) | ... 889,193 | 01/15/2018.
31331F AF 8 |Federal Express Corp Pass-Thru Tr.... . | 04/01/2016. | National City Bank 21,023 ..21,023 | ...........21,023 | ... 21,023 0 [ covereerremireene [ e 21,023 { e | e | eeneneriennns0 | i 837 |03/28/2017.
437076 AP 7 |Home Depot Inc Corp Notes . [03/01/2016. [ MATURITY ..occiviriinninniiciienissiinns. [ e | s 2,000,000 | ....... 2,000,000 | ....... 1,931,600 ...1,998,448 1,552 2,000,000 | ..o | e | 0 | s 54,000 |03/01/2016.
49327X AB 6 |KeyBank Med-Trm Subordinated Notes.. .| 03/03/2016. | MATURITY. . ,000,000 | . ,000,000 | . ,989,280 ,999,759 241 .2,000,000 ..50,867 |03/03/2016.
68402L AC 8 |Oracle Corp . [01/15/2016. [ MATURITY ..occoiirrineinrineiieniesineiinns. | cennerieesiesisseessnsinns | eeeees 2,000,000 | ....... 2,000,000 | ....... 1,977,120 | ...........1,999,883 17 sevennn.2,000,000 01/15/2016.
10138M AK 1 |PepsiBottling Group LLC Sr Notes. . | 11/07/2016. | McDonald Investments Inc. e | e 2,000,000 | ....... 2,000,000 | ....... 2,012,740 | ........... 2,004,695 (1,241) | o | v 2,003,455 01/15/2019.
88ESC5 AF 1 |Times Mirror Company Escrow... .| 06/14/2016. | LIQUIDATION PROCEEDS.. 23,991 .0 0 .| 09/15/2027.
91324P  AQ 5 |United Healthcare Corp. . [03/15/2016. [ MATURITY ..occvirririnninnriveiieninsiinns. [ e | s 2,000,000 | ....... 2,000,000 | ....... 1,914,780 | ........... 1,997,618 2,382 | oo | e 2,000,000 03/15/2016.
963320 AH 9 | Whirl Pool Corp Debentures .1 07/15/2016. [ MATURITY ....cooivirinininisnissnssenissessnsnnns | seonsrsssnssssesensssnens | eoneees 1,000,000 | ....... 1,000,000 | ....... 1,049,060 ...1,002,853 (2,853) | oo | oo 1,000,000 07/15/2016.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS. ........vuuuirrueresirieiassieiisiisieis erissssssessessssees s ses st snssnsns | s 26,217,052 | ..... 26,193,060 | ..... 25,679,679 | .........26,108,608 0. 0 33,123 0 26,141,731 0]. . ..2,234,838 XXX
8399997. TOtal = BONAS = PAIM 4.t fesa bbb | e 26,618,082 | ... 26,594,094 | ... 26,078,587 | ......... 26,507,955 658 33,998 0 34,656 0 26,542,611 0] 75471 | ....ooe. 75,471 | ..2,250,135 XXX
8399999. TOHAI = BOMAS. ettt Rt | srens 26,618,082 | ... 26,594,094 | ... 26,078,587 | ......... 26,507,955 658 | .........33,998 0 34,656 0 26,542,611 0] 75471 | ....co.. 75,471 | ..2,250,135 XXX
Preferred Stocks - Industrial and Miscellaneous
240019 40 6 |Dayton Power & Light Co 3.90%Ser C................... .. | 10/13/2016. | Paine Webb Jackson Curtis...........cccccoves | vvvererine 100.000 0 XXX
391164 20 9 |Great Plains Energy Inc . | 08/10/2016. | First Cleveland Corp. 100.000 0 XXX
59021G 20 4 |Merrill Lynch Capital Trust | v | .. [ 01/29/2016. | Piper Jaffray Inc JRT IUR 4,000.000 0 XXX
617460 20 9 |Morgan Stanley CP TR ll......coviniriniiisiinniinninns .. | 08/18/2016. | Piper Jaffray INC......c.ccovvenerinreinsinsninnis | eoneeens 24,000.000 0 XXX
8499999. Total - Preferred Stocks - Industrial and Miscellaneous 0 0 0 XXX
8999997. Total - Preferred Stocks - Part 4 . . 0 0 0 XXX
8999999. Total - Preferred StOCKS. ... .ot eoenine s enes 0 0 0 XXX
Common Stocks - Industrial and Miscellaneous
37045V 11 8 | General Motors CW1B.......cccvveriienirsienienessirsnens | . ‘ 07/07/2016. | Recd In Exchange Of Other.........cooiveins | onvrinns 3,621.000 | ..o 74,624 XXX | 73,139 | o 88,063 | .......(14,924) | .oovvvvvirininns | [ (14,924) [ oo | v 73,139 XXX
9099999. Total - Common Stocks - Industrial and MISCEIANEOUS...............c.cccccviies  coeveviiriieieieie ettt esssesssssessnsenes | everenias 74,624 XXX | 73139 | o 88,063 | ......(14,924) | ......cocc...0 | o0 | (14,924) | ..o (V] [P 73,139 XXX
9799997. Total - Common Stocks - Part 4 ...74,624 XXX ....73,139 ....88,063 (14,924) | ... ..73,139 XXX
9799999. Total - Common Stocks............. . . cennn 74,624 XXX e 73,139 ....88,063 0 0] (14,924) | ... ..73,139 .0 XXX
9899999. Total - Preferred and Common Stocks OO OO OO OO O OO OO PO PO PP PP PP PP PPPTOPPPPOPPTR IEPOPPPPOOR 795,094 XXX s 793,409 | oo 808,333 | ....... (14,924) | .o (I I 0 [ (14,924) | ..o (] I 793,409 |..oooien0 | 1,685 | oo 1,685 | 27,967 XXX

9999999, Total - Bonds, Preferred and Common Stocks e e s | e 27,413,176 XXX ] . 26,871,996 | ......... 27,316,288 | ....... (14,267) | ......... 33,998 | ..o 0| (N — 0] . 27,336,019 |...cccooeue 0. 77,156 | ......... 77,156 | ..2,278,102 XXX
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Sch.D -Pt. 5
NONE

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

Sch.D -Pt. 6 - Sn. 2
NONE
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SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
6 7 8

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

F Amount Due

0 Current Year's and Accrued

r Unrealized Other-Than- | Total Foreign December 31

ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for

g Date Maturity Book/Adjusted Increase (Amortization) |  Impairment Change in YearonBond | Due and Effective | When | Received Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | Accretion Recognized B./AC.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest
Exempt Money Market Mutual Funds as Identified by the SVO

262006 20 8 | DREYFUS GOVT CASH MANAGEMENT -INST.......ccoovvnnns | ........... | |01/01/2015. National City Bank.........ccouuensrinriinsinensssiseiinnees | seees PO S 2,000,000 | cooooveriniiinnineins [ cenenenrsniseennne | 2,000,000 397 e [0.243 |.....0.235 [MON.. | ..ccooens 5426 | .o

8899999. Total - Exempt Money Market Mutual Funds as Identified by the SVO........ccooiiiiiiiiiiiiiins e 2,000,000 (U T (U 0 0 XXX 2,000,000 397 | o 0 XXX XXX XXX | e 5426 | .o 0
9199999. Total - ShOrt-TErM INVESIMENES. ...........oueveeeiereriiririeieiieei e eaies aeessssssssisenienes 2,000,000 (V) (V] [ 0 0 XXX 2,000,000 397 | o) 0] XXX XXX XXX | v 5426 | .cooovvrrerinn 0
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Sch.DB -Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open Depositories

XXX
PN C - COMMERCIAL ACCT. CLEVELAND OH 19,461,584 | XXX
P N C - DIVIDEND ACCT CLEVELAND OH......oiiiriiiiiincriieneiesiisssieessss s sssisssssssssisenss | woeneins 2,000 | XXX
PN C - PAYROLL ACCT CLEVELAND OH 6,000 | XXX
XXX
XXX
PETTY CASH BEACHWOOD OH - 500 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 19,470,084 | XXX
0399999. Total Cash on Deposit: XXX XXX 0 0 19,470,084 | XXX
0599999. Total Cash XXX XXX 0 0 19,470,084 | XXX

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

1. January. 14,319,159
2. February. 18,173,680
3. March 25,397,334

4. April

16,225,654

5. May.
6. June.

21,543,355
23,577,265

7. July.

18,359,340

8. August
9. September.

24,719,579
22,649,100

10. October. 14,573,916
11. November. 17,319,639
12. December. 19,470,084

E26
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

Description

2
Code

3
Date Acquired

4

Rate of Interest

5
Maturity Date

6
Book/Adjusted Carrying Value

7

Amount of Interest Due & Accrued

8

Amount Received During Year

NONE
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OSITS

SCHEDULE E - PART 3 - SPECIAL DEP

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AasKa.......ccoooeronrenrenreereen AK |
3. Arizona
4. Arkansas...
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida .
11, GEOMGi@.u e
12.  Hawaii HI
13.  Idaho. D]..
14.  lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana... STATE REQUIREMENT for Insurance sales. 20,856 26,783
20.  Maine
21. Maryland
22, Massachusetts............cccoceneruunncd MA | ..
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32.
33.
34. STATE REQUIREMENT for Insurance sales. 7,135 8,219
35.  North Dakota. .
36.  Ohio... STATE REQUIREMENT for Insurance sales 640,483 752,420
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina............ccoewvvecrreernSC | . STATE REQUIREMENT for Insurance sales 125,000 138,744
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 25,419,676 26,785,870 0 0
59. Total XXX XXX 26,060,159 27,538,290 152,991 173,746
DETAILS OF WRITE-INS
5801.
5802.  PNC.....cooorerrrerrriereiseneieensiesiis LINE OF CREDIT COLLATERAL FOR PNC BANK OF CLEVELAND 25,419,676 26,785,870
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 @bOVe)........cvvvererreiiiriseriinae XXX XXX 25,419,676 26,785,870 0 0

E28
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