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Annual Statement for the year 2016 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMER'CA & CANAl

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. Ar8ASUNY SECUMEIES.......cvevvieeiieiieicseieeie ettt ssssnns | sesessssssessesssssssessens | esiessssenns 0.0 [ oo | e | e (01 IO 0.0
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES........cvrrererrirnerrereeenssnssssssseesses | sresesssssssssssssssssessenes | sonsseseneens 0.0 [ e | e | e (0 [ 0.0
1.22 Issued by U.S. government Sponsored agenCi€s..........oueueveverrererrennens | eoreverssiesenissssssiens | cvveessennens 0.0 [ oo | e | e (01 IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....rvvvveiiieiieieiese et snsenseses | esesssssssessesessnsensens | ervessssenns 0.0 [ | e | e (01 IO 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations...............ccoeveviees | covvvivines 3,317,556 | ............. 0.9 | 3,317,556 | ..o | e 3,317,556 | ............. 0.9
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations
1.43 Revenue and assessment obligations . .
1.44 Industrial development and similar obligations...............ccoevveveieiieiceniiens e | e 0.0 [ | e | e (01 IO 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............cccooevereveeeveeeeeesiereienees | coveveseesnnan 269,664 | ............ 0.1 | oo 269,664 | ..o | e, 269,664 | ............. 0.1
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoevverveueneivees | cevereresieesseniens | cevvevieinns 0.0 [ eroieieereeieieieies | e | e (01 IO 0.0
1513 AlLOtNE ..ottt stess s sssensns | svsessssesssessnsssssnnsans | sssessesenes 0.0 [ o v | e (V1 I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........ccccooee | covvennn. 15,591,185 | ............. 41 | . 15,591,185 | ..o | eevevreninnens 15,591,185 | ............. 4.1
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
4.3 Single family residential Properties.........c.veuerrrrreernrenensiesineeisssseseessssenes
4.4 Multifamily residential properties.
4.5 COMMETCIAl I08NS.........ooverireirrrirriseeesississes e ssess st ess st essssssessessenenns
4.6 Mezzanine real estate 10aNS...........coeuiirieniieiniieie e
Real estate investments:
5.1 Property occupied by COMPANY........cccovviieieiiieieieesieesessese s
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)............cccocoviviereinisiieeseeie e
Property held for sale (including $......... 0 property acquired in
satisfaction of debt).........ccoeeiiiieecc
CONFACE I0BNS.......oocereeerceceei ettt essnena
DEMIVALIVES.......oeiiriiieiset bbb

3.3

34

3.5

53

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

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

...0.0
...0.0

...0.0
.04

...0.2
...0.0

............... 894,327 | .02 | 894,327 | | 894,327 0.2
............... 655,649 | ...cocce0.2 | 665,649 | | 065,649 1 0.2
............... 755,821 | cviiviien0.2 | e 785,821 [ | i 765,821 | 0.2
............ 1,118,825 | ooiii0.3 | el M8,825 | | e 1,118,825 | 03
.......................................... 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,
.......... 23,961,405 | ......c...0.3 | 23,961,405 | .o | 23,961,405 | .83
............ 4,752,200 | .oooveeenn 13 | 4,762,200 | | 4,762,200 1 1.3
........ 377,728,729 | .......100.0 | ......377,728,729 | .....cccceevcvnnenn0 | ... 377,728,729 | .......100.0
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Annual Statement for the year 2016 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMER'CA & CANAl
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens 2,369,957

2. Costof acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt 36,312

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e 36,312

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13. ...t e
3.2 Totals, Part 3, COIUMN 1. ...t e 0

4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen

5. Deduct amounts received on disposals, Part 3, COIUMN 15...........cciiiiiiieisees sttt b bbb

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

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

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

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

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

8.1 Totals, Part 1, COIUMN 11 ..ottt 100,472

8.2 Totals, Part 3, COIUMN ...ttt 100,472
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas 2,305,797
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns 2,305,797

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st 1,050,016
2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt 0

4. Accrual of discount

5. Unrealized valuation increase (decrease):
51 Totals, Part 1, Column 9

5.2 Totals, Part 3, COIUMN B.........vuuiviriiriiiecesseesiesiesssetstse stk 0
6. Total gain (Ioss) 0N disposals, Part 3, COIUMN 18.............ciuiiiiieieieiesse ettt bbbttt bbb s b s bbb sttt
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........c..cciiicieiseeee sttt s s e bbb et e e 215,148
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........ccocviiuiiiiiriieee bbb
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

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

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

101 Totals, Part 1, COIUMN 1.t es st

10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens 834,868
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st 834,868
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R
15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas 834,868
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Annual Statement for the year 2016 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMER'CA & CANAl
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 Of PHIOM YEAT.........coiuiiieicieieieie ettt bbbttt bbb s bbbt bs s 5,334,377

2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et 500,000

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 500,000

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et 0

4. ACCIUAL OF QISCOUNL. .....ouveieieicieiicteie sttt st e84t s R84 R84 404 s AR bR bbbttt en

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 3.t 139,689
5.2 Totals, Part 3, COIUMN O......ovuuiviririrciiniieeisesiest st s 83,070 222,759
6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas (210,508)
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s 1,094,425
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...t
9.2 Totals, Part 3, COIUMN 4.t 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 4,752,203
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 4,752,203
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........ccuruueieeeeiiecereieeeieeere st st bsees et es bbb £ s s8R E bbbt en 340,007,704
2. Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7..........c.cuuiuiieicicisie ettt bbbttt s bbb ettt bbb se bt 45,216,192
3. ACCIUAL OF QISCOUNL. ..ottt ettt s st tebseseb a2 s 444 s bbb s e b4 b s s bbb s s s bbb s bbb s st ns st 114,420
4. 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 143,296
A4 Partd, COIUMN Tttt 1,952 145,248
5. Total gain (Ioss) 0n disposals, Part 4, COIUMN 19..........c.iiiicice ettt bbb bbbt bbbt s bR b bbb et se bbbt 1,054,848
6. Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7..........c ittt bbbt 40,313,563
7. Deduct amOrtiZation Of PIEMIUM..........cc.ciiuiieiiee ettt ettt s bbb bbb bbb s s bbb a bR s bbb s bbb bR bbb s bbb es bbb en s enbas 1,469,226
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
94 Part4, COIMN 13ttt R 0
10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........cc.cevirireiiiiereseiieteeeee ettt bbb seenas 344,755,622
11, Deduct total NONAAMIIE @MOUNES.............cviriririiieriereieeit s8R
12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e 344,755,622

Si03



Annual Statement for the year 2016 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMER'CA & CANAl

SCHEDULE D - SUMMARY BY COUNTRY
Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........ovuvevmerervces | crvrvvveverincrinnns 15,860,848 | .....ovvvverrins 15,476,698 | ...ooooevvrrrrirnns 15,915,143 | oo 15,895,897
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...oerrseesnises | v 15,860,848 | ...oovvveiininnns 15,476,698 | ...oovvvvinnens 15,915,143 | oo 15,895,897

U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ieieeeceiiiesesieies | e 3,317,556 | oo 3,736,000 | oo 3,320,269 | .o 3,300,000

U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TORAIS... e reureeererreisiierrssisrinnisns | soeeisnessssessnssnsssssessnssnnness | eesnesensensssssessenssnsssesensenssnsne | esssesssnsensssssenssnssnssensanesnsnes | sessssssssensansssesentsne st snesnens

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........... ...38,910,060 ..42,685,017 | ... ...39,301,658 | ... ...38,393,985
Industrial and Miscellaneous, SVO Identified 8. United States .284,230,967 .289,190,194 .289,163,492 271,783,305
Funds and Hybrid Securities (unaffiliated) 9. Canada....

10, Other COUMMIES......uourerurrerine [ cereenrsnrnesssisesssssssesssnesnees | ossesssssssssssssssssssssssssssssnsssns | soesssssessssssssssssssssssnesssnssnens | eesstsssessssnssssssssssssssssssnnees

11. Totals......ccoocoe. .284,230,967 .289,190,194
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONdS.......coueerseeesssrnnsne | covveenireieiennes 342,319,430 | oo 351,087,909 | ...coovvrrriininns 347,700,561 | ..ooovvcreienennns 329,373,187
PREFERRED STOCKS 14, United StAteS......c...rvveriieeees [ rerrerierrinceieressereesrineens | v 1,680 | .o
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOalS. e | v {0 O 1,680 | oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred Stocks......... | coooocvvverieriiciiiciiennnns { 1,680 | oo 0
COMMON STOCKS 20. United States........ccvevevererernes | woeerveerinceineeinenes 1,659,885 | ..o 1,659,885 | ..ovveererrreeeens 1,726,902
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23, TOtalS....oocverrirererieesresererennes | v 1,659,885 | ..o, 1,659,885 | ...vvrverineniines 1,726,902
Parent, Subsidiaries and Affiliates 24, TOtalS.....ccverieeiiiesiceeriien | cerisieieiisesissenenas 776,316 | oo 776,316 | oo 122,511
25. Total Common Stocks.....c.u. | covceercrrneriennnes 2,436,201 | oo 2,436,201 | oo 1,849,413
26. Total StockS.....uummmessmssmsenss | covvviiisiiiiiiis 2,436,201 | .o 2,437,881 | oo 1,849,413
27. Total Bonds and Stocks...... | ....ccccouevuenec 344,755,631 | ..covorrnne 353,525,790 | ..cvvvrrririenne 349,549,974
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Annual Statement for the year 2016 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

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

......................... 7.3
......................... 0.0
......................... 0.0

......................... 6.6
......................... 0.0
......................... 0.0

1,437,856

14,153,135

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

A7 TOMAIS oo | erenrnn s [V I (0 {0 I 0 | o 0 [ DS S [P O oo o | I [P [V [ (O I 0
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
............... 2,007,237 |...............5,810,919 | .............26,816,097 |..............2,636,550 | ....c.... XKXoororrrrrnrs | crrrrnrennn 37,745,803 | oo 107 |00 39,673,297 | oo 11T 37,745,803 [
................. 401,788 reerreree XXX e e 1184257 | 0.3 | el TTT976 | 0.2 | 1,164,257 |




Annual Statement for the year 2016 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

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)

2,899,309 10,360,739 22,224,900 74,164,602 40,725,417 150,374,967 . 149,663,619 . 150,374,967
2,376,600 |.. 17,380,843 | ... 23,015,637 |.. ...32,546,378 |.... 44,756,611 | .......... .120,076,069 |... .. 34. .115,042,629 | ... A 120,076,069 |....
2,819,594 | ... ..1,257,605 |.. 3,994,441 K I 9,538,130 | ... . 6,625,786 |... .20 |. .9,538,130 |....
2,025,753 | ... .615,590 |.. 1,137,271 417, R .4,196,002 |... A2 0 .100,000 .00 |. 4,196,002 |....

90IS
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Annual Statement for the year 2016 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

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 T [(C) e 13,367,797 | ..ovvvrnnn. 12,368,169 |.....c.cc.... 29,434,922 |........... 103,925,467 |....cccconee. 57,681,281 | coovvvvvrrcverncrinerenen0 | 216,777,636 | o815 |t XK [ i Y., SRR IO 216,777,636
2,376,600 |............. 18,143,312 | ..coonvene. 23,015,637 |...ccoeeue. 33,463,192 |............. A4756,611 | o0 121,755,352 | 346 [ b XXX [ ) .0, SN IR 121,755,352
...2,819,594 .3,994,441 1,466,490 9,538,130
............... 2,025,753 ceveeennennd,196,002
45,798 45,798
............. 0

35,402,626 ..352,312,918

10.8 Line 10.7a5@ % Of COl. 7.....cccovvvveveriesiiicecicesiieesnieeines | covnieeenieieinnenendh D | i 100 | v 154 | 405 | 296 | 0.0 | 10000 | b XXX e e b XK e e XK | e
1. Total Bonds Prior Year
............... 2,244,765 |.............16,217,734 | .............27,823,386 | ...........108,103,676 veeereennn214,691,568 | oo oo 214,691,568
996,600 |.... .13,553,366 |. 33,015,500 |.. 28,546,552 | ... 116,336,486 ..116,336,486 |..

3,071,776 |..

..6,625,786 |..
.100,000 |..

.29,871,100

63,910,662 |..

11.8 Line 11.7:a5a % 0f Col. 9. | v 10 | i 8.8 ..18.9
12. Total Publicly Traded Bonds
12,1 NAIC Tttt | ceeeeeeneees 13,367,797 | ...oeveven. 12,368,169 | ............. 29,434,922 |........... 103,925,467 |.......c..... 57,681,281 | ..overeeerinenereieins [ v 216,777,636 | ..ocvovvvererenn81.5 | 214,691,568 | ....cocoveverennnn63.6 | o 216,777,636
....2,376,600 |............. 18,143,312 | ..o 23,015,637 |..ccvrrnne 33,463,192 |............. A4.756,6171 | oo | vereeeens 121,755,352 | coovvvvviieeennn 346 [ e 116,336,486 | ..oooovvevvvvenn 344 | 121,755,352
...2,819,594 .1,257,605 |.. 13,994,441 | ... 1,466,490 |.... 9,538,130 ....6,625,786 . 9,538,130 |..
............... 2,025,753 | ..o 615,590 ... 1,137,271 | el 417,388 4,196,002 verreenennnnn. 100,000 JRs— N I e X10}
12,7 TOAIS. .ot enesnnnes | seresseennens 15,744,397 |...ccovvnn. 35,402,626
12.8 Line 12.7 as a % of Col. 7..... .45 ...10.0
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10...........cocoevvvvees | covreereeeeerenee, 45 | e 10.0
13. Total Privately Placed Bonds

13.8 Line 13.7 as a % of Col. 7..... .0 . 0. .0,

13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10...........cccccoeveer | covvrvrveiiiiiniennnn0.0 | ool 0.0 |00 | i, [OX0 ) 0.0

(@) Includes $ 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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

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

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

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §$.....9,993,488;

NAIC2$

.......... 0; NAIC3S........0;

NAIC4S§...

0y NAIC5S....

...... 0; NAIC6S.........0.



Annual Statement for the year 2016 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA
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 9,993,488
1.2 Residential Mortgage-Backed SECUNHIES...........cccvvveueiirrnierseeeins e
1.3 Commercial Mortgage-Backed Securities..... . R 0 ..
1.4 Other Loan-Backed and Structured SECUMtIES. ...........cccvieieirierierieies | oo . ceeee XXX 0 [
..9,993488 | oo 193 |0 e 1,437,856 |l 14,153,135 | XX e | 000025584673 | e 13 22,208,454

..9,993,488 |.
.15,591,185 |.

...9,993,488
.15,591,185

..916,667
21,291,788

............ 25,584,673

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

... 103,485 | ..o 166,178 | .......... XXX

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

.............. 1,918,452

80IS

3.5 TOtAIS. ettt nenensnsensenssnsniens | sesnrenenssrsnensersesead | coveeiessenersinnnenneQ | e 1,399,103 |.....c........ 1,918,452 | oo 0], XXX e
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 1SSUET OBlIGALIONS.......euviiiirciiiiiiiciesssi et | soesessisene s enissaneenies | eeessestesenesessessnssenns | sronsiesessessnsenenesseses | sesessesinsssessesinnsnsens | cossreesiesssssnenessenenns | ceererenes XXX v | v 0

.......... XXX ovvivvineree | vvrerrirernnnenenen0

4.2 Residential Mortgage-Backed Securities
4.3 Commercial Mortgage-Backed Securities
4.4 Other Loan-Backed and Structured Securities..
4.5 Totals

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 1SSUET OBlGALIONS. ......c.ovvvecvecviiecicie et ssssens | eeveissssssinss 475,000 |...cooc..... 2,392,204 | ....ooenae. 5,810,919 |............ 17,248,439 | ....covereen. 500,000 L3 27,489,990 | ...covirveriiiinnns 8.1 | 26,426,561 | ..cvoovrerrrerieieinns
.377,502 9,969,447 | ... 2,136,550 T 12,961,283 | .ooovvvvircieieae 8 [ 12,483,499

Industrial and Miscellaneous (unaffiliated)
1SSUET OBlIGALIONS. .....vvvviecerrescirieeeeeee st | reesensenenns 4,776,600 |............ 30,844,716 |............ 43,261,926
..499,309 1,788,011 | 3,851,806

............ 78,833,040 weereeen AT 224295 | e 732 [ 261,330,513 |
.............. 8,532,866 5 ... 24,207,738 2 | 22,900,454

..5,275,909

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




60IS

Annual Statement for the year 2016 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

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

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8

Column7 asa
% of Line 10.6

9
Total from Column
6 Prior Year

10

% from Col. 7
Prior Year

Publi

11
Total
cly Traded

12
Total
Privately Placed

9.1
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.........

............ 15,744,397
........................ 4.5

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. ...cvviecee e
Ling 11.6 @52 % Of COL ....cvvviveiiice e

.............. 3,046,600
................. 194,765

............ 27,351,976
.............. 2,519,124

............ 59,341,450
.............. 4,569,211

.......... 121,320,632
............ 17,063,763

............ 67,888,767
............ 34,457,551

.......... 278,949,425

.58,804,415

.............. 3,241,365
........................ 1.0

............ 29,871,100
........................ 8.8

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

............ 15,245,088

XXX.

..499,309 |.

............ 33,236,920

XXX...

.2,165,706 | ...

............ 50,471,948

XXX.

3,851,806 |.

.......... 122,781,121

XXX...

19,739,250 | ...

............ 79,333,040
.24,988,730

XXX.

............ 15,744,397
........................ 4.5

............ 54,323,754
..15.4

.......... 142,520,372

.......... 104,321,770

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....cvveecee e
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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Annual Statement for the year 2016 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Subsidiaries
and Affiliates

10.

1.

12.

. Deduct consideration received on disposals

. Book/adjusted carrying value, December 31 Of Prior YEAI...........c.cevevvieieiciieiesesecsse e

. Cost of short-term investments aCQUIMET............cucuriieuriieercee et

. ACCIUAL OF BISCOUNL........vviievictcieecc ettt b bbbt

. Unrealized valuation inCrease (ECTEASE)...........cuvuireiiiiieieiseiese ettt nses

. Total gain (I0SS) ON QISPOSAIS........c.vuiviuiriieirieietee ettt nas

. Deduct amortization of PrEeMIUM............ccuriiiiiiierieinirsi et

. Total foreign exchange change in book/adjusted carrying ValUe............cccccviveinineincieesesseeeseenens

. Deduct current year's other-than-temporary impairment reCognized............cccouiueriirniennienseeesesseeeenns

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

Deduct total Nonadmitted @MOUNLS............ccovieuiiiiieiee ettt




Annual Statement for the year 2016 ofthe FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANAI

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

Si11, SI12, SI13, Sl14



Annual Statement for the year 2016 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMER'CA & CANAl

SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

. Cost of cash equivalents acquired

. Book/adjusted carrying value, December 31 Of Prior YEar..........ccevevverieieiiiseeie e

3. ACCTUAI OF QISCOUNL........couuiiiiii s | osbbsb bbbttt 0 [ | s
4. Unrealized valuation iNCrease (ABCTEASE)........uuiuerrireriiiisrieieissiessesssssssesesssssssessessssssessessessssssssses | essesssssssesessessssessesssssssesseseses 0 [ oo | e
5. Total gain (I0SS) ON QISPOSAIS........eviviierieiriicirireieieisse ettt sss st sssssnss | sbessesssssssessesssantessessssensessesanes 0 | oo sssseneees | e
6. Deduct consideration received 0N dISPOSAIS...........cvveirririeiieieieisieieiesseees e ssssssenss | sresesssssssessesssssssesessssessessessnes 0 | oo ssssenees | e
7. Deduct amortization Of PrEMIUM...........cccveieieieieece ettt ss st sae s ssstns | sresessesssssssssssssesses st sssesses s sanes 0 [ oot | e
8. Total foreign exchange change in book/adjusted Carrying VAIUE...........cc.ccovveveveieeeieieiseeeseseeieeiens | ceveevisisss e ssseseesessanes 0 [t | ererere e
9. Deduct current year's other-than-temporary impairment recognized
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)...........ccccoevvvrveres | coverererierreesereernene 2,997,064 | ...ocooveeeine 2,997,064 | ..o 0
11. Deduct total nNONadMitted @MOUNES............cvvuiicrieieriirereieeseie e nienesenens | torersess s sense s sensenssnesenssesas 0 | et | erer et
12. Statement value at end of current period (Ling 10 mMiNUS LINE 11).....cuvecviuieiieiicieceieeeseesieieienis | covereveesesssssesssssneas 2,997,064 | ..o 2,997,064 | ..o 0
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment....

SI15
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Annual Statement for the year 2016 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

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
OFFICE SPACE & LAND........otviuiiiiniiierierissesseissiisesiesesesessssssssssesssessssessenienns | cosesienes INDEPENDENCE........... OHIO. | 01/01/1987. | 01/05/2011. 2,469,504 | ..o | e 884,327 | .coocovvrnnee 1,600,000 56,412 | oo | e | e (08,412) [ vt [ e 359,127 | .ovvvverins 139,971
LEASEHOLD IMPROVEMENTS . | INDEPENDENCE........... OHIO. | VARIOUS... | 01/05/2011. 353,228 | i | e 10,000 10,000 5,000 .
0299999. Properties Occupied by the Reporting Entity - Administrative 2,822,732 0... 894,327 | ............. 1,610,000 61,412 ...(61,412)] ... . 359127 | 139,971
0399999. Total - Properties Occupied by the Reporting ENtity..........oveiviissiiniininininins onsrensssensseens 2,822,732 0. 894,327 | oo 1,610,000 61,412 | o0 |0 |, (61,412) | oo, (V)] I 359,127 | oo 139,971
Properties Held for the Production of Income
LAND ESTATES........ovimririirisiiesieresesssiesssse st ssssssssssesssesssns | nevesesenns MIDDLETOWN 01/01/1910. | 11/15/2008. 35,102 | e [ 38,102 [ s 458,000 0 [ [
PRINTERY BUILDING & LAND.......otiuuiimerierireeseeississeisesisesesssssssisssssssssessssanee | sevesseenns MIDDLETOWN 01/01/1975. | 11/15/2008. 1,328,851 | ..o [ eevverireernennn 50,626 | i 4,250,000 34,360 | oourerrireirneinenienes | e | e (RZ<1:10) TN PO
LAND DEVELOPEMENT. .. | MIDDLETOWN.. 01/01/1986. | 11/15/2008. 471,000 2,152,600
LAND IMPROVEMENT ESTATES . | MIDDLETOWN.. 01/01/1975. | 11/15/2008. 298,374 | oo | 99,831 | 1,328,200 4,700
ESTATE BUILDINGS.......covuiiiiiisieisisiissisesis et ssnsssissnsenssenssnssnns | senessesas MIDDLETOWN 01/01/1965. | 11/15/2008. ....64,562 ol 641,200 0 [ [,
0499999. Total - Properties Held for the Production of INCOME..........eiriiiiniiiiiinisiieisiis covirsisseeenanens 2,197,889 0. 655,649 | ...cooennns 8,830,000 39,060 | .o [0 [ (39,060) | ..o ([ (O 0
Properties Held for Sale
LAND - MIDDLETOWN.....covriuirrerriseisnsisiserssisessesss s ssssssssesssssssssssssssssssssensnes .. | MIDDLETOWN.. 01/01/1986. | 11/15/2008. 562,675 | .o | e 562,675 | ..... .3,885,000
DOUGHBOY MEMORIAL PLAZA .... . | MIDDLETOWN.. 12/31/2014. | 12/31/2014. .190,813 ..193,147 190,813
0599999. Total - Properties Held fOr Sale..........iiiiiiiiiieisieis s eenssseesssssssenes .753,488 0 ..755,821 | ..... 4,075,813 0 | ooreeieieereeeend e |0 |0 0 [ 0
0699999, TOAIS........cvvererrrireeriieieeesi ettt teenieni s 5,774,109 0]... 2,305,797 | ..couvenee. 14,515,813 | oooovvviene 100,472 | o0 |0 | e (100,472) | 0 | 00 359,127 | 139,971
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Annual Statement for the year 2016 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA
SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED and Additions Made During the Year
1 Location 4 5 6 7 8 9
2 3
Date Actual Cost at Amount of Book/Adjusted Carrying Additional Investment Made
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Value Less Encumbrances After Acquisition

Acquired by Purchase
ROCKSICE BUILDING-ASPHALT RESURFACE OF PARKING LOT........ccccovvvvmurviniinens weee [INDEPENDENCE..........ccoiiiiniiirnirienierenis OH...... 10/17/2016. | BUCKEYE SURFACE MAINTENANCE..................... 33,978 | oo | s 33,129
DOUGHBOY MEMORIAL ADDITIONAL COSTS.......cocovmrirnirsririnsnissenas MIDDLETOWN PA....... VARIOUS... | T R Stoner, General Contractor 2,334 2,334
0199999. Total - Acquired by PUIChESE. .....c..cuiuiiiiiiitiei i crsens 36,312 | ... 35,463 0
0399999, TOAIS.........cvrrvrrerercriiinteeeieeecesesi et tienens 36,312 35,463 0




Annual Statement for the year 2016 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

SCHEDULE A - PART 3

Showing all Real Estate DISPOSED During the Year, Includlng Payments During the Final Year on "Sales under Contract"
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1
Expended for Current
Additions, Book/Adjusted Year's Other- Book/Adjusted Gross Income
Permanent | Carrying Value Than- Carrying Value Foreign Earned Less Taxes,
Improvements Less Current Temporary | Current Year's Less Amounts | Exchange Gain| Realized Gain |  Total Gain Interest Repairs and
Disposal and Changes in | Encumbrances Year's Impairment Change in Encumbrances Received (Loss) on (Loss) on (Loss) on Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances |  Prior Year | Depreciation | Recognized | Encumbrances on Disposal During Year Disposal Disposal Disposal Encumbrances| Incurred

€03

NONE
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Annual Statement for the year 2016 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 11 12 13
Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or
Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) (Amortization) Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation
Mortgages in Good Standing - Residential Mortgages - Insured or Guaranteed
988t | s East Millsboro 08/01/1996. | .......cvvvnee 8.500 | ..orvrrrirrirerieninnas 22,833 | v 08/01/1996
1023 . | Canfield 06/01/1992. | . .8.500 24,832 06/01/1992
07/08/2015. | . .5.000 ..3,052 | . 07/01/2008
50,717 0 0 | i | i (V] I 434,300 XXX
Mortgages in Good Standing - Commercial Mortgages - Insured or Guaranteed
1039, s | s | Middletown I S 01/01/1995. | ...coovvvenes 7400 | s 784,151 4,349,000 |12/10/2003
0499999. Total - Mortgages in Good Standing - Commercial Mortgages - INSUred 0r GUAANTEET. ... ... cu.iiuiiririiii ittt erenissssns e | ceseees 784,151 0 0 4,349,000 XXX
0899999. Total - Mortgages in Good Standing... s 834,868 0 0 4,783,300 XXX
3309999, TOAIS.......vuvvrererseerseeseesereeesieeesesiiees eetseesees s bbb R Rk R L £AeRR Rttt | erenas 834,868 0 0 4,783,300 XXX

General Interrogatory:

1. Mortgages in good standing $

2. Restructured mortgages $

0 unpaid taxes §.......... 0 interest due and unpaid.
0 unpaid taxes §.......... 0 interest due and unpaid.

3. Mortgages with overdue interest over 90 days not in process of foreclosure $
4. Mortgages in process of foreclosure $

0 interest due and unpaid.
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SCHEDULE B - PART 2

Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year

Loan Number

Location

4

2

City

3

State

Loan Type

5

Date Acquired

6

Rate of Interest

Actual Cost at Time of Acquisition

Additional Investment Made After Acquisition

Value of Land and Buildings

NONE
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Annual Statement for the year 2016 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Current Year's Book
Value/Recorded Other-Than- Value/Recorded
Investment Current Year's Temporary Total Change in Total Foreign Investment Foreign Exchange
Loan Date Disposal | Excluding Accrued | Unrealized Valuation (Amortization) Impairment Capitalized Deferred Book Value Exchange Change in| Excluding Accrued Gain (Loss) on | Realized Gain (Loss)| Total Gain (Loss) on
Loan Number City State | Type | Acquired Date Interest Prior Year | Increase (Decrease) Accretion Recognized Interest and Other (8+9-10+11) Book Value Interest on Disposal Consideration Disposal on Disposal Disposal

Mortgages With Partial Repayments
9/14/1902 . | East Millsboro 08/01/1996. | VARIOUS... 0 4,791 4,791 0
10/19/1902 Canfield 06/01/1992. | VARIOUS... 0 2,485 2,485 0
11/4/1902 .. | Middletown 0101/1995.. | VARIOUS... 0 199,626 | ..o 199,626 0
1110/11902...cooniiis Akron 07/08/2015. | VARIOUS... 0 8,246 8,246 0
0299999. Total - Mortgages With Partial Repayments... 0 0 0 0 0 .215,148 0 0
0599999. Total Mortgage: 0 0 0 0 0 215,148 0 0
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Annual Statement for the year 2016 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

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
000000 00 0 |UBSHEDGE FUNDS.........ccoooommvuemmrmmmmiiirereiieneiirenes | cevviens CLEVELAND............ OH..... UBS FINANCIAL SERVICES GROUPQ..........cccoccuce 1FE...... 12/01/2012] ....... 13 | ....2,520,000 | .....cc.... 2,588,066 | ........ 2,588,066 | .........88,066 | ..o [ e [ e [ | s | e | e 0.100
000000 00 0 |MAIWEALTH DIVIDEND STRATEGY FUND . | CLEVELAND.. .. |OH..... MAI WEALTH ADVISORS LLC 01/31/2013] ......... 5 ..1,120,165 1,120,165 | ...ccoco(10,000) [ covoovvieriiiiriis [ e e | e | e | | 0.170
000000 00 0 |CLUTTERBUCK SPECIAL SITUATION FUND... . | CLEVELAND.. .. |OH..... CLUTTERBUCK CAP MANAGEMENT LLC.. 1FE...... 08/31/2013] ....... 11 [ cooeeee 1,043,968 1,043,968 | .......81,623 | ..o i [ || o | s | o 0.100
0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated.............ouueiiiiiiininiiisscssssi s e 4,520,000 | ........... 4,752,199 | ......... 4,752,199 XXX
4499999. Subtotal - Unaffiliated. ..4,520,000 .4,752,199 4,752,199 XXX
..4,520,000 .4,752,199 4,752,199 XXX

4699999. Total
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Annual Statement for the year 2016 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

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

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

CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition After Acquisition Amount of Encumbrances Ownership
Fixed or Variable Interest Rate | ts That Have Underlying Char: istics of Bonds - Unaffiliated

000000 00 0 |CLUTTERBUCK SPECIAL SITUATION FUND.......ccouiiitiimiistisinsssnsisssss s enssns s CLEVELAND OH........... |CLUTTERBUCK CAP MANAGEMENT LLC.......ccocovinnines 10/31/2016. | ...ovvcvenee I I 500,000 | ..o | e | e 0.100
0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics 0f BONAS = UNGFfIIAEA. ... ouiiiiiiiiiieiei ittt sttt e sese | f1etseeseeees e e ses e s eEeEeeE o8 eE e 128428 S0 1S E 408401 £E e 8 4E 8 o0 1S E e A8 S0 8828 eE 401 S0 e eEee8eE e h e e E e e e b sesen et entensen et et antensensntenses | bontessensesssansansans 500,000 XXX
4499999, SUDLOAL = UNGFFIIBIEA. ... . ettt E e E R ek eEE1eEEeE LA oL s R R E oL EE L8R E bbbt bbb 500,000 XXX
4899999, TOAIS.......euvvreereiiiesetcitiet ettt bbb s b RS bR b bR R b e e bR R e b b e b bR b b e ebes | S41ebthee R e b te L e E RS b e h oL b s e bR E bR bR RS 4 bR b e b iRt b e b e e e b e b enEes feesebaeh s heeeeE L E e e s R b L b e LR b LA bR R8s b L b E R E A LR b e s bR bbb bbbttt tens | stbenieraen et 500,000 XXX




Annual Statement for the year 2016 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA
SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
5 6 7

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| ~ Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally Dispoal | Encumbrances, Increase (Amortization) | Impairment | Interest and B/A.C.V. Change in Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) B./ACV on Disposal | Consideration Disposal Disposal Disposal Income
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated
000000 00 0 |MATLIN PATTERSON CREDIT FUND.... | CLEVELAND... | OH. | OWNER LIQUIDATED ........ | 12/01/2010. | 10/31/2016. | ......... 1,304,937 83,070 210,508 | .....1,094,425 (210,508)

0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated it s | s 1,304,937 0 83,070 0 210,508 | ....1,094,425 (210,508)
4499999, SUBLOLAl = UNAFIIAIEA. ......ve.ee i R | s 1,304,937 0 83,070 0 210,508 | .....1,094,425 (210,508)
4899999, TOMAIS..........vvecvveeeeciecsiessses st s s s e b sttt se | eebaeessies s es st s e siensens | erviens 1,304,937 0 83,070 0 210,508 | .....1,094,425 (210,508)

603
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Annual Statement for the year 2016 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

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 - Residential Mortgage-Backed Securities
312906 2P 4 |FHLMC REMIC SERIES 1136-H........ccoovviiriiciisrincisccsssisssesseisniins | s ...107.456 305 L284 | 193 (U OO IUOROOOOR IO 6.000 |...... 6.152 | MON... 08/12/1993. | 09/15/2021.
3136A7  HF 2 |FNMA CMO 201267 ST INV FLT.....cooiiiiieiiireiiiceieceiiecsiieceiiesesiesssienenes | ceneees .102.800 | ..o 24311 | o 23,649 23,649 (TO1) [ oo [ e | e 71472 ... 7.031 [MON... 03/21/2013. | 07/25/2042.
3136A8 P9 5 |[FNMA CMO PAC 2012-108 SP INV FLT.....ccoovrinrivnrinnirerrenieriseivsninnsinenins | cevves | oo | veriverennddh |t IFE | .. 345,361 | . 98.974 | .coevvis 343104 | .o 346,661 346,324 £ A [FUTORTON IR IO 4.968 |...... 4.987 | MON. 09/28/2012. | 10/25/2042.
3136A8  TU 4 |FNMA CMO PAC 2012-99 GC.......coevvverrvriricriirnrissniseneissneissnsesesssssnssnnnes | cevene | o [ eereveene |l IFE | . 274,924 11 ..101.587 | ...............278,938 | ....... 274,581 274,595 () [T PRI SO 3.000 |...... 2.996 |MON... 04/15/2013. | 06/25/2042.
3136A9  HB 7 |FNMA CMO 2012-111 HS INV FLT...ooviiiiriierisenseeeseseiseseiensiensiiene | ceveees . . ..156,069 |.....96.632 | ....ccceeeee 157,097 | i 162,572 159,558 AT4 | oo | e [ 2500 |...... 2.604 |MON... 10/23/2012. | 10/25/2042.
3136A9  PC 6 |FNMA CMO 2012-128 HS INV FLT ... | cevein | o [ e 4] ... TFE| 706,245 |....92.639 | ...............648,182 | ... 699,686 700,043 (L) USSR RPN PR 5672 |..... 5.619 | MON. 11/20/2012. | 11/25/2042.
3136A9  ZQ 4 |FNMA CMO 2012-126 YS.......oiieiicriiereiereieneeiseneiienesessesissessesssesssseenenes | conenen | oo [ eevevennedt | i 1FE 463,943 |....96.916 | ....cccoeee ABATT | i 468,629 466,469 BT [ e | e | e 3.792 |...... 3.830 [MON... 12/12/2012. | 11/25/2042.
3136AA  6G 5 | FNMA CMO 2012-151 SBINV FLT....coooiviiiiiieiinniienierinicssisesiesienisssis | voeees A 1FE| .. 322,415 |....94.011 | .o 309,201 | o 328,995 325,037 556 [ oo | e | s 5.697 |...... 5.813 | MON.. 17,567 | 02/19/2013. | 01/25/2043.
3136AA BP9 |FNMA CMO 2012-131 BS.......coooiriireiireiieneiieseeienesiesesesseseesessesesessssssnnes | veres | v | corevenened 4] ... 1FE| oo 382,778 |....93.210 | .o 362,221 | i 388,607 385,417 384 | e | e | e 5148 |...... 5226 [MON...| ........1,644 | ... 18,883 | 01/23/2013. | 12/25/2042.
3136AB  AK 9 | FNMA CMO 2012-150 CS INV FLT......ooiriiriieiriiniinninsiceiiesiecsiississisnnns. | v | oo | oo | i 1FE .421,130 ...421,657 421,324 A5 | | e e 5.683 |..... 5.690 | MON... .22,290 | 12/20/2012. | 01/25/2043.
3136AC  AF 8 |FNMA CMO 2013-10 HS INV FLT.....iviiiiiriiiriieneieseisssessssissesisneiins | o 4 1FE| .. ..432,568 ....439,155 435,001 ATA | s [ [ 5151 |...... 5.229 |MON... .21,206 | 01/30/2013. | 02/25/2043.
3136AD  BP 3 | FNMA CMO 2013-23 TS.....iiiiiiireiiireiiereeieneiiesesiesessesessesessessssessssssessnens | wovenee | v | corevinened 4] ... AFE | oo 465,797 |.....94.340 | .............. 443312 | s 469,909 469,909 | ... [ e | s | e | e 5.851 |...... 5.903 [MON... | ..........2,260 | .......... 25,722 | 02/27/2013. | 03/25/2043.
3137AQ  Z7 6 [FHLMC CMO 4064 TS INV FLT.....ccvirinrirniinrinerienisrinesissinessenssssisssssnnnes | vevnee | oo | everneendh | s 1FE 212,174 |..102.831 | .....cc.......... 215,487 | ....... 209,555 210,195 (385) | evvveererririiens [ e [ 6.717 |...... 6.634 | MON.. .13,695 | 02/20/2013. | 06/15/2042.
3137AR CX 2 |FHLMC CMO 4061 SLINV FLT.....ooiiiiiiiiiieiiineineneiseeeiseseiseseissneesenesnnns | veeee | v | cenevereenh | s 1FE ..364,662 |....94.670 | ..............337,629 | ccoooviiirinnne 356,638 356,638 | ..o | e [ e | e | e 6.630 |...... 6.484 |MON... .22,565 | 08/30/2012. | 06/15/2042.
3137AU AW 9 | FHLMC CMO 4103 N5 INV FLT.....cvrviirrirerrinnrernnneisnnisenssssensssssssnssssnennes | oveeee | ov | vervvnnendh [ et IFE | 22,513 [ 10087.538 | e 19,819 | 22,641 22,641 155 [ oo [ e | e 4.932 |...... 4.960 |MON... 09/28/2012. | 09/15/2042.
3137AU SR 1 |FHRCMO 4114 YS INV. 377,880 () [ [N U 5.007 |...... 5.004 |MON... 10/31/2012. | 10/15/2042.
3137AU  TY 5 |FHR CMO 4117 SC INV FLT. . . . . ...105.979 381,789 (BB7) [ ceveveerererrirenes [ e | oo 8.834 |..... 8.520 |MON... 10/31/2012. | 10/15/2042.
3137AV. DC 8 |FHLMC CMO 4120 HS INV FLT.....ooooviiireiinniisneiisseisneissssssssesnnisnnies [ eevins | oo | e 4] ... TFE| 484,516 |...100.414 | ... 487131 | s 485,123 484,726 35 | i | | 5.089 |...... 5.095 | MON... 12/20/2012. | 10/15/2042.
3137AY  RP 8 | FHLMC CMO PAC 4165 KATA...........coovviiirriirriiereieneseneisssessnesssnesssnen | ovenee | oo | cererereenh | s 1FE .232,034 |..... 98.936 | .vvvvrrerrnnnn 227,856 | ... 230,306 230,308 [ ..oovenrirrereerinins | vrrerienieeeneens | e | e | ceee 3.500 |...... 3.474 |MON... 02/27/2013. | 02/15/2043.
3137B4 GG 5 |FHLMC CMO 4238 YSINV FLT................ 2102590 | e 179,070 | e 174,550 174,550 305 ...11.200 |....11.228 |MON.. 08/30/2013. | 12/15/2040.
3137BQ LJ 4 |FREDDIE MAC ...101.688 ....888,213 899,699 (3,8684) | ..o | e | e 4500 |...... 4425 MN...... 06/16/2016. | 05/15/2033.
31395W JS 7 |FHLMC CMO 3005 SW INV FLT. ...113.953 . 23,206 (79) 0122 09/17/2009. | 07/15/2035.
31396Q W5 4 | FNMA CMO 2009-66 SL INV FLT.. . 147.473 ..23,605 25,068 [((5:1:) ) USROS PO 7.149 ...3,383 | 05/31/2012. | 09/25/2039.
31397N UG 8 | FNMA CMO 2009-19 TD . 107.601 | 291,432 | 270,845 273,311 (SISO STURRRTOIN PR 5.000 .13,543 | 03/25/2010. | 08/25/2036.
313978 WH 3 [FNMA CMO 2011-40 SB INV FLT.. 116060 | 5,852 | . 5,042 | 5,052 ({0 FSESORTRRURTON IVOURIOTORTOIRPIRN IOV 9.589 10/17/2011. | 11/25/2040.
313970  S9 1 |FNMA CMO 2011-66 DS INV FLT.. ..1567.710 29,034 (133) ...11.885 08/24/2012. | 10/25/2040.
31398R AP 0 |FNMA CMO 2010-43 UQ.... ..101.210 435,953 (28) | covvveerrieriies | e [ 5.500 04/06/2010. | 05/25/2040.
36202E V9 7 | GNMA CMO 2 MJM 4240... ...109.598 52,137 (157) ......6.500 06/08/2011. | 09/20/2038.
38373M B8 2 | GNMA CMO PAC 2007-16 PSINV FLT........oiriiiriieriiiereneneiseneseneiseneines | eveeee [ v | cenevreenh | i ...151.203 .143,525 97,134 (3,549) | oo | e | e 3.910 07/27/2012. | 04/20/2037.
38374U BP 5 | GNMA CMO 2009-32 AB ...104.955 171,713 163,606 | ..oovoovvvvrriiinriis [ | v | v [ 4.000 07/06/2012. | 05/16/2039.
38374U CJ 8 |GNMA CMO PAC 2009-32 AP.. ...104.989 .168,224 160,572 (566) .....4.000 07/09/2012. | 05/16/2039.
38375Y NF 5 | GNMA CMO PAC 2008-79 CS... 111,974 177,334 160,170 (115) ] cevereneieens [ [ 6.614 06/28/2011. | 06/20/2035.
38376V R9 0 | GNMA CMO PAC-2 2010-19 GW.....covvveirriirieirieisreiesneissneissnsissniesnnieenns | cenvien | oo [ eevvenne | 1FE ...108.528 80,463 ((S15) 1 USSP OO 4.750 09/03/2010. | 02/20/2040.
38377F XK 2 |GNMA CMO SEQPYR 2010-59 HA......ccoooooiirrieciirereisereiseseeiesesieseniens | cereees Al 1FE| .. ....86,410 |...102.396 81,471 (26) | oo | e [ 4.500 07/20/2012. | 04/16/2036.
38377L  PX 0 | GNMA CMO 2010-128 CY...coouvrrriunieiinniiieisissiieiisssiessesissssssssssssssessens | eovenes | o | vevereenes 4 ... AFE | o 193,911 |...104.707 193,965 9 | e [ [ 4.000 11/02/2010. | 08/20/2039.
38377N  AA 2 | GNMA CMO PAC-2 2010-143 CM.......cooorriirriireeieceeisceeieseeieseseesesessesenns | cevenas ...101.154 ...12,591 12,453 (1)) SO SRR OO 4.000 01/26/2011. | 11/16/2040.
38377N  G7 3 |GNMA CMO 2010-157 SH......ooovvieriiiiiiiirienissiiesississiisssisssiesienisssiins | cvvies ..109.100 .195,186 182,932 (189) | evvvvevrevriiens [ [ 9.508 12/20/2011. | 12/20/2040.
38377T  DF 5 | GNMACMO 2011-13 CD.....ccovvvvvrvirisnrsscnissnesnnissnsisnssssnssssnssesnnnens | coneees | oo [ eeveveneeb | il IFE | 31,816 | 98.470 | ..o 31,486 | .o 31,976 31,849 8 [OOSR IO 4.522 01/28/2011. | 01/16/2041.
38377Y W6 3 | GNMA CMO 2011-137 UA......coioiiciiereiereiseceieseiiesesissessssesssssessesnsnnns | cenenen | oo [ eeveveeni | i 1FE ...90,218 |...100.136 ...90,567 ..90,444 90,259 14 | e [ [ 3.500 10/27/2011. | 04/20/2041.
38378A YW 5 | GNMA CMO 2011-157 Hl...ooovvoecccccscssssssssessssssssis | v 4 1FE ...84,292 |..104.152 | .... ..86,149 |. .82,715 84,011 (261) [ oo [ e | 4.000 12/30/2011. | 04/16/2041.
38378D X2 6 | GNMA CMO 2012-32 GS INV FLT.....oviiieireiiireiieneiieceeiesesiesesiesnsessnensens [ eevies | oo | covereienns 4] ... TFE| e 128,970 |.. 101171 | oo 129,670 | covvvoeveri 128,169 128,169 (723K SOOI SRR P 6.714 03/21/2013. | 04/16/2041.
38378E  PZ 0 |GNMA CMO 2012-89 HA........ooiiiiiiiiiiininnicceieriseississiisesiesessssssiinniies | s | oe | vevesniens 4. TFE| 98,079 |..... 97.497 | oo 95,864 | ....ccoovvvinnns 98,325 98,119 10 | oo [ e | e 3.500 05/31/2012. | 05/16/2042.




Annual Statement for the year 2016 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA
SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7
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1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
38378F S92 | GNMA CMO 2013-18 CB......cccovreerrcireriseirneeisrissisnsnsesesseessssisssnssessssssnensens | nevenne | oo | evvseneendh | et IFE | i 1,330,094 |..... 95.868 | ..ocovunene 1,316,268 | ....cccveenee 1,373,000 | .oooovvrenee 1,343,287 2483 | oo [ e [ 2.500 |...... 2.581 |MON... 04/23/2013. | 02/20/2043.
38378F SB 7 [GNMA CMO 2013-5 MA 579,641 [....90.744 | ................537,581 | ....... 592,415 | ... 588,028 2,282 | oo | e | e 2.000 |...... 2.044 |MON... 01/30/2013. | 07/20/2042.
38378G  SG 4 |GNMA CMO PAC-2 2012-143 DE.........oveirirerrereneeienieeisseesssissisenssesiseenas o] . 223817 |....93.323 | .................210,650 | ....... 225721 | ... 225,721 | ot | eerinerienieeineens | e | e | seene 2.000 |...... 2.017 |MON... 04/26/2013. | 12/20/2042.
38378G  TC 2 | GNMA CMO PAC 2012-143 ED......coomrviiriiriiinniieniseiienerisnsissiiesienesnens e |l AFE ] 414,728 |....91.156 | ...occ00er00.385,273 | i 422,653 | ... 418,957 L33 UUOPORPORORRORPUR ISPRPOPRORTORPIPRURPORS BUPPON 2.000 |...... 2.038 |MON... 12/27/2012. | 12/20/2042.
38378H J9 8 |GNMA CMO 2012-128 DA ..110,301 ..112,265 | ... 111,663 A8T [ o [ e [ e 2.000 |...... 2.036 |MON... 10/30/2012. | 08/20/2042.
38378H L8 7 |[GNMA CMO 2012-128 HK . ..638,767 ...646,035 | ... 846,035 [ ..o | errieenienieeineens | e | e | e 2.000 |...... 2.023 |MON... 10/30/2012. | 09/16/2042.
38378) R7 9 | GNMA CMO PAC-2 2013-41 KE.........ccovvverrrrerierineenreinserserieniseessnissnseninens | eevinee | oo | eovnrecennd | el TFE | s 715,188 |...100.544 | .......cce.... 712,400 | cooovrrrcrirnns 708,545 | ... 708,865 (214) | veveveererineieens [ e [ 3.000 |...... 2.972 |MON... 04/23/2013. | 10/20/2042.
38378) T4 4 |GNMACMO 2013-41 CB......cecovvrvnnee 476,554 |.....85.234 | ..o 819,289 | i 491,927 | ... 482,109 1,132 [ e | e | e 2.500 |...... 2.581 |MON... 04/23/2013. | 03/20/2043.
38378M ST 3 | GNMA CMO 2013-51 SC INV FLT . 498,787 |.....98.958 | ................498,891 | ... 504,144 | ... 501,432 436 [ v [ e [ 4.000 |...... 4.043 |MON... . e 19,026 | 04/22/2013. | 04/20/2043.
38378M  TU 9 | GNMA CMO 201351 Cr..oocovvevereereeieesesessesssesssssssssssssssssssssssssssssnns | oenne | oo | covvieneieidh | eiet IFE | i 1,001,829 |.....98.002 | .................988,142 | .............. 1,008,288 | ...coovveeee 1,005,256 488 [ oo [ e [ e 2.500 |...... 2.516 |MON... | ccoveenee 2,072 | ..o 25,505 | 04/11/2013. | 04/20/2043.
38378Y UW 7 | GOVERNMENT NATL MTG ASSN..... ..102.000 | ..o 5,054 | 4,955 | 4,955 (795) | covvvvicnicnniecis [ [ 5122 |..... 5.022 | MON... 03/23/2016. | 03/20/2043.
0299999. U.S. Government - Residential Mortgage-Backed Securities . 15,643,221 XXX | 15,187,850 | ............ 15,630,152 | ..ccooneee 15,591,185 [ oo 0 (1,313) 0 0 XXX XXX XXX | .. 7,929 XXX XXX
0599999.  Total - U.S. GOVEIMMENE. .. ..ooiieiresstisersesessees st sees st es skttt snnsnns | einnsienes 15,643,221 XXX | 15,187,850 | ............ 15,630,152 | ..coooneee 15,591,185 [ crovrevrriniincenns 0 (1,313) 0 0 XXX XXX XXX | s 57,929 XXX XXX
All Other Gover ts - Residential Mortgage-Backed Securities
38373V NM 8 | GNMA 2002-63 CL NU......ccoirummrmmrirrireesisiseeseesssssessessssesssesssssssessesssssenns | sevenns [P I 4 ... 1FE| oo 105,050 |...115.006 | ....cocovvrennee 17,011 | v 101,744 | ... 103,485 (129) 6.250 |...... 6.053 |MON... | ccooerrrrrinnee 523 | oo 6,399 | 09/03/2003. | 09/20/2032.
38374T  RK 2 | GNMA CMO TAC 2009-22 UL ... iiuuiiiriiiniiiesiissississsissssssssssssssesssnsssssssssenes | saseeas Y 4] ... AFE| oo 166,871 |..104.778 | .ooooovvvrrnns 171,837 | oo 164,001 | ... 166,178 (116) | covvevierninniienns [ [ 4.000 |...... 3.931 |MON... | icoovriiniis 539 [ e 6,638 | 04/21/2010. | 04/20/2039.
0799999. All Other Governments - Residential Mortgage-Backed Securities.......... 271,921 XXX | eeee...288,848 | ... 265,745 | ... 269,664 (244) 0 0 XXX XXX XXX XXX XXX
1099999. Total - All Other Governments......... 271,921 XXX | e 288,848 | ..o 265,745 | ... 269,664 (244) 0 0 XXX XXX XXX XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
19668Q DD 4 |COLORADO ST BLDG EXCELLENT REV 2010 B.......ovovirrreicreecirceniens . 400,000 |...110.519 400,000 | oo | e | e | e | e 6.242 03/03/2010. | 03/15/2030.
438701 RG 1 |HONOLULU HAWAII CITY & CNTY REV 503,335 |...110.628 . 502,252 (176) | cevvvevreirriiens [ [ 5.996 11/09/2010. { 07/01/2030.
452024 HH 8 [ILLINOIS MUN ELEC AGY PWR SUPPLY REV ..501,580 |...124.856 500,000 | ... 501,174 [(GI5) ) TN VRN IO 7.288 11/24/2010. | 02/01/2035.
452152 GS 4 [ILLINOIS ST GO BNDS TXBLE ..520,510 |...106.485 500,000 | ... 515,026 (855) eerrn1.350 08/12/2010. | 07/01/2035.
651333 DR 4 |NEWFOUNDLAND - PROV OF - USD......cccconuuerireriiierinns ...99,800 |...125.632 ....100,000 | .. 99,966 /A [UOORTTORIRNTRN FUUSPIRRIOTNTON PPOOOR 8.650 11/04/1992. | 10/22/2022.
669827 DP 9 |NOVA SCOTIA - PROVINCE OF USS...... ..196,694 |...126.009 200,000 | ... 199,425 114 8.250 10/16/1992. | 07/30/2022.
669827 DP9 |NOVA SCOTIA - PROVINCE OF USS...... ....98,350 |...126.009 ....100,000 | .. 99,713 57 ......8.250 11/04/1992. | 07/30/2022.
691021 KU 2 |OWENSBOROKY ELEC LT & PWRREV........ 500,000 |...107.951 500,000 | ... 500,000 [ ..oovvemrirrernierinis | evrrerienieeeneees | e | e | ceen 5.380 11/05/2010. | 01/01/2024.
691021 KV 0 | OWENSBORO ELECTRIC............... .. 500,000 |...108.133 ....500,000 | ... 500,000 [ ..o [ | | e | seenad 5.580 11/05/2010. | 01/01/2025.
1199999. U.S. States, Territories & Possessions - Issuer Obligations...........c.ccooevienens .. 3,320,269 XXX ..3,736,000 | . .3,300,000 (918) 0 0 XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). e 3,320,269 XXX ..3,736,000 | ..... .3,300,000 | .. (918) 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
02765U DC 5 |AMERICAN MUN PWR-OHIO INC REV.......ccostvumirerieriniernerississeriessssesennns | cevnes [P IR IOV 1FE ..510,305 |...122.399 | .................611,995 | ...... 500,000 | ... 506,987 (4B8) | vvvverrireirens [ e [ e 6.424 |...... 6.294 |FA....... 12/01/2009. | 02/15/2032.
033177 XT 8 | ANCHORAGE ALASKA ELEC UTIL REV 2009 B.........cccooeririeviniiniicnniiciiecis [ JO PO IO 1FE| .. ..506,070 [...110.794 | ....c.cc0ee0n 553,970 | oo 500,000 | ... 503,382 (B79) | cevevrereernerenns [ e [ e 6.077 |...... 6.004 | JD....... 12/02/2009. | 12/01/2026.
033177 XU 5 | ANCHORAGE ALASKA ELEC UTIL REV.......ovcumivierinrrieriiniseisneriessneesenins | voreees [P I (. TFE| oo 454,901 |...111.573 ....450,000 | ... 452,285 (784) | evevveerireriens [ v [ 6.358 |...... 6.290 |JD....... 12/03/2009. | 12/01/2029.
033717 KR 9 | ANDERSON CNTY SC SCH DIST #1.....vvvuererrererieireeissriessesssseesssisseessees | woeees . 2| 1FE 511,929 |...109.134 504,978 (1,892) [ oo | e | e 5.800 |...... 5.653 |MS...... . 06/24/2010. | 03/01/2027.
04108K VM 7 | ARKANSAS ST DEV FIN AUTH REV.....cccovvrviriiirieinnsreisississsisssssennnes | covenes . 2| 1FE 245,000 |...108.052 | ..ccoveerrenn 264,727 | oo 245,000 | ... 245,000 | ..ooveciieriiniinnis [ | s [ [ 6.300 |...... 6.300 |AO...... | ccovrerrn.3,848 | o 15,435 | 03/03/2010. | 04/01/2030.
059231 TN 0 | BALTIMORE MD REV TAXBLE.........ccostuuriririerirrireesseisesisesiesssssesssssssssens | veveees . 2| 1FE 249,625 |..108.829 | ..............272,073 | ....... 250,000 | ... 249,720 L LT (SOOI ST DY 7.000 |...... 7.011 | dd....... .17,500 | 12/03/2010. | 07/01/2035.
074561 LD 1 |BEAUMONT TEX WTRWKS & SWR SYS REV.......ccovvuviimniicniirerirsrininiisiiinns [ e . 2| 1FE 504,507 |...109.331 | ...cccccc.ee.. 513,856 | oo 470,000 | ... 492,541 (6,148) [ ..ooeoeirrivciins | e | e 6.157 |...... 5.736 |MS...... v 28,938 | 10/03/2013. | 09/01/2036.
088281 CB 4 |BEXAR CNTY TEX GO....ocovivirierirriiiiniiniriesiesissessssisssiessesssssssssssssssnens | seenes . 2| 1FE 408,920 |...111.094 | ......c.......444,376 | .ccorvvvrnnens 400,000 | ... 404,397 (1,819) [ oo | e | e 6.628 |...... 6.483 | Do | e 1,162 | 26,512 | 09/03/2009. | 06/15/2039.
098203 RQ 7 |BONITA CALIF UNI SCH DIST GO....cvouurerrrmeireererieeesnessenississersessssessennns. | woneees . 2| 1FE 508,915 |...111.441 ....500,000 | ... 503,909 (1,513) [ oo | e | e 6.800 |...... 6.681 |FA....... .34,000 | 09/16/2009. | 08/01/2029.
106284 DB 5 |BREA CALIF PUB FING AUTH WTR REV. ISP IOV . 2| 1FE 802,178 |...109.478 ...750,000 | ... 779,585 (8,453) [ ..ouvvurverrieris | v | e 6.726 |...... 6.289 |JJ....... cverenr.50,445 | 10/22/2010. | 07/01/2036.
155888 CL 2 | CENTRAL WEBER UTAH SWR INPT DI REV......ccovviiveriieinnerieriereneeneni | ceve . 2| 1FE 534,713 |..111.046 | ................582,992 | ...... 525,000 | ... 530,195 (1,641) [ oo | e | e 6.500 |...... 6.382 |MS...... | v 11,313 | 34,125 | 06/23/2010. | 03/01/2035.
158249 HW 5 | CHAMPAIGN CNTY ILL CMNTY UNIT GO....ccoovvvieririniiiiniisniieiieniesieniiens | cvi . 2| 1FE 500,000 |...107.122 | ......cc.e...535,610 | coocvriiinnns 500,000 | ... 500,000 | ..o e | e | | 6.150 |...... 6.150 | Do | 2,527 | 30,750 | 02/17/2010. | 06/01/2032.
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165329 DG 5 | CHESAPEAKE VAWTR & SWR SYS REV......ccooiiiiiiiriiirniiicniiieneseeeiiienies | e . 2| 1FE 500,000 |...110.844 500,000 | ... 500,000 [ ..ooovverrerireniiriens | cererieeneiseniinenes | e | e | e 5.641 |...... 5.641 [JJ....... 04/01/2010. | 07/01/2026.
165329 DH 3 | CHESAPEAKE VAWTR & SWR SYS REV......ccoooiirviirriinniiinsiisneccneiiinnies [ e . 2| 1FE 500,000 |...111.905 500,000 | ... 500,000 5953 |...... 5.953 |JJ....... 04/01/2010. | 07/01/2030.
165618  BX 6 |CHESTER CNTY PA SCH AUTH SCH REV. et | sries . 2| 1FE 250,000 |...102.414 250,000 | ... 250,000 [ .oooeverririrrniirens | e | e | e | e 5481 |..... 5481 |AO...... . 07/01/2010. | 04/01/2021.
165618  BY 4 |CHESTER CNTY PA SCH AUTH SCH REV.......ceciviimiririeierniiseiesississeensnnins | oven . 2] ... 1FE 500,000 |...105.951 500,000 | ... 500,000 6.231 |...... 6.231 |AO..cc.. | voovreeenl 1,767 | e 31,155 | 07/01/2010. | 04/01/2025.
172252 H8 4 | CINCINNATI OHIO CITY SCH DIST GO......ccovvvvervrirerieeeieceiiecesissesesenes | cevenns e | e 1FE| oo 504,535 |...109.505 500,000 | ... 502,403 [(C7Z) SRR SRR PR 5439 |..... 5.390 [JD....... .27,195 | 06/03/2010. | 06/01/2025.
19679R  NJ 5 | COLORADO WTR RES & PWR DEV REV.......cccoomiriirriiriiinrniisneriseeniinnenes | ceveees [ 2| 1FE 502,500 |...111.030 500,000 | ... 501,849 (104) [ coveoeveriienes [ e | e 5.900 |...... 5.871 [MS...... coeeen29,500 | 10/25/2010. | 09/01/2035.
210295 DF 5 |CONSOLIDATED WYO MUNICIPL ELECT PWR REV...... I . 2] 1FE 503,750 |...110.974 500,000 | ... 502,450 [(ECZ4 ) [USR RN PO 6.704 |..... 6.654 [JD....oo. | cooveerenn2,755 | 33,520 | 07/12/2010. | 06/01/2030.
220245 QQ 0 |CORPUS CHRISTI TEX UTIL SYS REV........ocosiiiiiiiriireriineiiiseisseiiseseiseniias | s [ (U i I 1FE ..320,550 |...111.459 300,000 | ... 309,989 (B,425) | oo | e | e 6.243 |..... 5.843 [JJ....... .34,961 | 12/19/2013. | 07/15/2020.
220245 QQ 0 |CORPUS CHRISTI TEX UTIL SYS REV......covvviiieriniiiniisiieriersseeseissiens [ e JES TSRO B I 1FE]| .. ..282,490 |...111.459 260,000 | ... 269,746 (4,498) [ ..o | e | e 6.243 |...... 5.746 |JJ....... . 03/10/2014. | 07/15/2020.
223777  CM 3 | COWLITZ CNTY WASH PUB UTIL DIST REV.......cooiivimririciireneeisniiireneiins | e [ [ (] TFE| o 505,250 |...116.047 500,000 | ... 502,688 (T4 SO SN PN 6.188 |..... 6.124 [MS......| ... 10,257 | ......... 30,940 |03/17/2010. | 09/01/2025.
259226  BQ 0 |DOUGLAS CNTY NE......cooommiiimmriimmrriemeiinseisnneesssessssssssssssssesssssssssssesnens | oveeee | ov | ceneveneene [ v 1FE ..225,000 |...125.349 225,000 | ... 225,000 | ..ooovociieriiriiniies e | e | e | s 7.340 |...... 7.340 | JJ....... .16,515 | 12/09/2010. | 07/01/2028.
259226 BS 6 |DOUGLAS CNTY NE B I B ST B 1FE| .. ..275,000 |...101.126 275,000 | ... 275,000 [ ..ooovverrriiinniiinns | e [ e [ | 5.010 |...... 5.010 |J....... coennn 13,778 {12/09/2010. | 07/01/2017.
283734 MX 6 |ELPASO TXBABS B.........cooiviereiireiiceiicesiesesiesesiesessesessessssesssisssssienss | woeees . 2] 1FE 250,000 |...108.697 250,000 | ... 250,000 [ ..oooevererirniieens | e | e | e | e 6.163 |..... 6.163 [FA.....| .o 5,825 | L 15,408 | 09/25/2009. | 08/15/2034.
299461 NL 3 |EVANSVILLE IND SEWER WKS REV BNDS e [ PO [ 1 e 1FE| i 500,000 |...119.724 500,000 | ... 500,000 | ..ovvocrieriiniiinnis [ | s [ [ 6.500 |...... 6.500 |JJ....... .32,500 | 12/01/2010. | 07/01/2031.
31200C AM 8 |FAU FIN CORP FLA CAP IMPT REV 2010A.........cooiiriimrrenneiienieiereiseneiins | cevinas . 2| 1FE 306,750 |...114.450 300,000 | ... 303,399 (LA SO SN PN 7439 |..... 7275 |J....... coenen22,317 | 03/04/2010. | 07/01/2030.
317747 DQ 3 | FINDLAY OHIO CITY SCHDIST GO.......oovrvirrmriireiiserissssissesissssisnsisnnnins | e . 2| 1FE 500,000 |...104.427 500,000 | ... 500,000 [ .voouvverrrirnnririens | e | e | e | 6.250 |...... 6.250 [JD..ccoot | crovrrrnnn2,568 | e 31,250 |02/11/2010. | 12/01/2037.
341507 ZN 4 |FLORIDA ST BRD ED LOTTERY REV......cccooiiiiiiimiiiineiiineiiesciiisssisssiissniies | s . 2] 1FE 250,000 |...109.218 250,000 | ... 250,000 [ ..oooevereiinniiiens | e [ e [ s | 6.041 |..... 6.041 [JJ....... .15,103 | 03/11/2010. | 07/01/2025.
34157P AV 6 |FLORIDA ST INTL UNIV PKG FAC REV.......ccocooiiriiiiriiiinriieneiereiieneeiseneiiins | ceeeees . 2] 1FE 583,731 |...109.417 570,000 | ... 576,119 (2,448) | ..o | e | e 6.500 |...... 6.347 [JJ....... coerer.37,050 | 05/05/2010. | 07/01/2029.
34281P LD 3 |FLORIDA ST GOVERNMENTAL UTIL REV............. SR (R . 2] 1FE 507,000 |...114.937 500,000 | ... 503,750 (1,000 [ oo | e | e 6.348 |..... 6.260 [AO...... | oo 7,913 | o 31,740 | 10/05/2010. | 10/01/2030.
373109 BM 8 |GEORGETOWN UNIV D C REV......cocooiriiirririceiireeeneesserisnssssesisnessnsnsens | veeee [ v | cerevereen [ e 1FE ..399,563 |...106.835 375,000 | ... 377,502 (3,814) | oo | e | oo 7220 |...... 6.776 |AO...... .31,588 | 04/09/2009. | 04/01/2019.
385478 EV 0 | GRAND FORKS ND PUB S/D . e R 1FE| .. ..200,000 |...110.659 200,000 | ... 200,000 | ..o | e | e | e | 6.000 |...... 6.000 |FA....... .12,000 | 12/29/2010. | 08/01/2028.
436212 EG 5 |[HOLLYWOOD FLAWTR & SWR REV.........ccocvmrieirriiireiseniessnieseneissneinnns | ceveees . 2] 1FE 559,980 |...112.139 500,000 | ... 536,094 | ... | e (13,125) [ oo [ e [ e 7.198 |.....6.427 |AO...... .35,990 | 10/21/2013. | 10/01/2039.
438670 VK 4 |HONOLULU HAWAII CITY & CNTY GO SERE e 2| 1FE 306,393 |...109.202 300,000 | ... 303,099 (1,162) [ oo | e | e 6.300 .18,900 | 03/23/2010. | 09/01/2033.
442331 QM 9 |HOUSTON TEX GO 01/08/09 6.29% DUE 03/01/.........covvverrrriinrieisriiisriiiines | ceveees [P 1 TFE| 1,165,554 |...119.230 ...945,000 | .o 1,116,219 | oo | v (11,649) 6.290 .60,070 | 10/04/2012. | 03/01/2032.
452024  GT 3 |ILLINOIS MUN ELEC AGY PWR SUPPLY REV.......ccccoovrvimiriiiaciinnerireneiiienes | ceveees e ..552,690 |...120.461 500,000 | ... 537,915 (2,898) [ ..overrirerrerins | e | e 6.832 .34,160 | 10/14/2010. | 02/01/2035.
455288 5R 3 | INDIANAPOLIS IND LOC PUB IMPT REV e ..500,000 |...118.955 500,000 | ... 500,000 .....5.966 .29,830 | 03/04/2010. | 01/15/2030.
469487  BW 1 [JACKSONVILLE FLBAB........ccoooiiriiiriiiiniisseisneiesessesisnesiesssesssseennnens | coneees . 250,000 |...110.202 250,000 | ... 250,000 [ ..oooeverneiiinniiinns | e [ e [ s | 6.259 .15,648 | 09/25/2009. | 10/01/2030.
478718  E4 7 |JOHNSON CNTY KS UNISCH DIST 233 A.....ccoovvvimrviririnenieneiiereiissniienns | ceveees . 501,900 |...105.215 500,000 | ... 501,066 (127) 5.300 .26,500 | 06/09/2010. | 09/01/2026.
483854 FJ 9 |KANE COOK & DU PAGE CNTYS ILL GO SERC . I 250,000 |...109.261 250,000 | ... 250,000 ......6.000 .15,000 | 12/09/2009. | 12/15/2034.
485429 AU 8 |KANSAS ST DEV FIN AUTH REV........cooiiiiiiiiiniiireisneiseeeseseiesseissseiens | ceneees . 2] 1FE 450,000 |...108.771 450,000 | ... 450,000 | ..o [ e | s | e | e 6.100 .27,450 | 07/09/2010. | 05/01/2030.
489710 QC 0 |KENNEWICK WASH GO TXBL SER B.. B IR . 2] ... 1FE 703,752 |...109.215 . 702,402 (198) | covevevvverrinriirens [ v [ 6.173 43,211 | 03/18/2010. | 12/01/2030.
489890 KB 8 |KENOWA HILLS MICH PUB SCHS GO. 2] 1FE 400,000 |...105.931 400,000 | ... 400,000 .....8.375 .25,500 | 06/23/2010. | 05/01/2026.
491501 CX 8 |KENTUCKY ST MUN PWR AGY PWR REV. I . 2| 1FE 500,000 |...108.395 ....500,000 | ... 500,000 [ ..ooorvverriinnnrienns | ceneernneiinnniiinnens [ e [ e | 6.040 .30,200 | 05/05/2010. | 09/01/2026.
498530  5U 4 |KLEIN TEXINDPT SCH DIST GO......coooirviiirriiiniiiineisneisseiessesissesessssines | ceveees . 2] 1FE 365,000 |...111.496 365,000 | ... 365,000 [ ...oovverriiiiniiinns | e [ e [ s | 5.760 .21,024 | 05/18/2010. | 08/01/2030.
516823 N2 3 |LAREDO TEX GOV TAX & REV 2009 B, | s . 2] 1FE 500,000 |...106.617 500,000 | ... 500,000 [ .ooueveririrrmeirens | cererireennisenninenes | eevieeneineninenes | e | e 6.366 coerer.31,830 | 09/23/2009. | 02/15/2029.
542690 W4 0 |LONG ISLAND PWR AUTHN Y ELEC REV....... JEOTTRRRRRRARN IO PO [ 1] e 1FE| s 300,000 |...107.200 300,000 | ... 300,000 [ .ooovvicrinrinniinnis [ | s [ e [ 5.100 |.....5.100 [MN.....| ..........2,515 | ... 15,300 | 06/03/2010. | 05/01/2021.
561851  GP 5 |MANTEE UTILS TXB.....coiiiiiieiieiiceiienerisesissssisesessesesssnsssesssssssssesssanns | e e | e TFE| oo 200,000 |...102.865 200,000 | ... 200,000 [ .oooevererirenniriens | e [ e | e | 5.048 .10,096 | 12/21/2010. | 10/01/2017.
567609 CU 4 |MARIEMONT OHIO CITY SCH DIST GO...ooccceececevernerssssssinsesennssssssssinines | crsins . 2| ... 1FE 366,170 |...111.692 350,000 | ... 359,337 (2,384) | v i | 6.200 cereerr:21,700 | 09/01/2010. | 12/01/2035.
584556  DZ 4 |UNIV OF MISS MED CTR BLDG CORP........c.coouviiimmiiiniiinnisnissneisniisnns | s [P L TFE| o 460,473 |...112.647 445,000 | ... 453,149 (2,385) [ ..oovvnrieerienis | e | e 6.692 |.....6.467 |JD.......| ..........2,448 | ... 29,779 | 06/28/2010. | 06/01/2032.
60534Q UE 9 |MISSISSIPPI DEV BANK SPL OBLG GO........... SOOI O [ (O I 1FE ..616,255 |...109.380 640,000 | ... 627,115 1164 | o | e | e 5.460 .36,036 | 05/24/2010. | 10/01/2036.
606092 ES 9 |MISSOURIJT MUN ELEC UTIL COMMN REV 2009..........cccomuvmmmiinmiiimiiinnis | o [P (U I 1FE| .. ..503,125 |...104.906 500,000 | ... 501,261 [(CKI0) USRI RPN PN 6.790 coerne.87,900 | 12/11/2009. | 01/01/2029.
606092 ES 9 |MISSOURIJT MUN ELEC UTIL COMMN REV 2009..........cccovvemmeemmmeiiramniiinns | e [ (] 1 =5 509,765 |...104.906 500,000 | ... 503,940 (1,970) [ oo | e | e 6.790 |.....6.660 |JJ.cccoe. | oo 17,022 | oo 12/18/2009. | 01/01/2029.
607114 U5 2 | MOBILE ALA SER 2009B GO.........ocmmrrermrrirmeriireiinseisssisssessssssssssssssessnes | s ] (1 1 =3 502,915 |...106.004 500,000 | ... 501,882 (L) USRI RSN PN 6.085 |....6.050 |FA.....| ... 11,503 | ........ 30,425 | 12/03/2009. | 02/15/2030.
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63165T BR 5 [NASSAU CNTY NY SER [ GO.....covsrveerriiriiiiceiieceeieseeieseiieseiiesesiesesienees | ceneees . 2| 1FE 501,770 |...108.347 500,000 | ... 501,110 (93) | covvverereieriiies | e [ 6.100 |...... 6.078 |AO...... 12/04/2009. | 10/01/2029.
6471IN NN 1 |[NEWMEXICO FIN AUTH REV.......coooiiiiiiriiiiniiinescessessesseissessneienas [ oo . 2| 1FE 250,000 |...112.782 250,000 | ... 250,000 [ ..oovvenrirerirriiinis | e | e | e | 6.080 |...... 6.080 [JD....... 08/12/2010. | 06/01/2030.
64966H 4L 1 |[NEWYORKNY GO s | e [ [ (] TFE| oo 501,265 |...111.721 500,000 | ... 500,870 (B3) | v | oo [ e 5817 |..... 5.802 |AO...... . 10/12/2010. | 10/01/2031.
649660 AS 5 |NEW YORK CITY SER F1l...oiiiiiiiieiiniiieiienirisesissiesiesississssssssssesienens | voenes [P [ o 1FE| oo 200,000 |...114.180 200,000 | ... 200,000 | ..ovveciinrieniinnis [ | [ [ 6.646 |...... 6.646 |JD....... | oo 1,092 | 13,292 | 12/15/2010. | 12/01/2031.
65364U AB 2 | NIAGARA MOHAWK POWER CORP SENIOR NT SER.........ccoovvimmeivinriireniees [ e [P (SO I 1FE ..750,000 |..... 99.167 ...750,000 | ... 750,000 [ .ooovvercvirenniriens | ceverieeneiseniinnnes | e | e | e 2721 |..... 2.721 [MN..... .20,408 | 11/28/2012. | 11/28/2022.
658203 L2 8 |NORTH CAROLINA MUN PWR AGY REV SOOI O JU (U i I 1FE| .. .509,325 |...119.676 . 506,217 (A24) | oo [ s | 6.184 |..... 6.071 [JJ....... creeer.30,920 | 09/16/2009. | 01/01/2032.
658203 W2 6 |NORTH CAROLINA POWER AGENCY............. (SOOI O [P L TFE| 504,750 |..... 97.228 500,000 | ... 503,729 (250) 3922 |...... 3.885 | | 9,832 | 19,610 | 12/11/2012. | 01/01/2032.
665250 BX 3 |NORTHERN ILL MUN PWR AGY........ccoosmrvimmmriirmneeieneeeeneeiesesissesessnensenesnns | wvenee | v | cerevereen [ e 1FE ..200,000 |...119.758 200,000 | ... 200,000 [ .ooocvenrirerirneerrnis | errrerierineenenns | e | e | aeene 7.620 |...... 7.620 [JJ....... .38,100 | 12/01/2010. | 01/01/2030.
665250 BX 3 |NORTHERN ILL MUN PWR AGY.. [P IO IOV 1FE| .. ..303,000 |...119.758 300,000 | ... 302,039 (158) | eveveevrririirens [ ereerenisriseiiienns [ 7620 |...... 7.545 | JJ....... . 12/03/2010. { 01/01/2030.
680616  VC 0 | OLENTANGY LOC SCH DIST OHIO GO........coomrivirrriereneieeeieieseeieseiiesesienes | s . 2] 1FE 665,000 |...109.211 665,000 | ... 665,000 | ....ovvereirirrnririens | cererieennienniinnnns [ e | e | e 6.110 |...... 6.110 [JD.cccces | oo 3,340 | 40,632 | 03/24/2010. | 12/01/2033.
686430 EX 3 |ORLANDO FLA CMNTY REDEV AGY TAX REV OO . 2| 1FE 314,871 |...118.103 ....300,000 | ... 308,643 (P25 Y4 T SRR IR IO 7784 ... 7.416 |MS...... .23,352 | 04/22/2010. | 09/01/2040.
690477 DG 6 |OVIEDO FLA UTIL REV BDS TAXBLE [V R [P L] TFE| s 383,532 |...109.973 ...400,000 | ... 387,828 T16 [ v [ e [ e 5.863 |...... 6.115 [AO...... v 23,452 | 01/12/2011. | 10/01/2035.
702282  LQ 5 | PASADENA CALIF UNI SCH DIST GO.....cooorvveririrririiniieseiseseisseneiissiiins | e . 2| 1FE 500,000 |...111.903 500,000 | ... 500,000 [ .oouvverrerirrnririnns | cereeieeneineniinenes | eevieeneiseninenes | e | e 6.993 |..... 6.993 [FA.....| 14,561 | L 34,965 | 09/02/2009. | 08/01/2029.
702541  GQ 0 |PASCO CNTY FLAWTR & SWR REV........oevumiiiirirrierienicnississisenisnienes | e . 2| 1FE 500,000 |...110.404 500,000 | ... 500,000 | ..ovvocrieriiniiinnis [ | s [ [ 6.160 |...... 6.160 | AO...... 7,679 .30,800 | 09/03/2009. | 10/01/2019.
70338) AB 0 |PATRIOTS ENERGY GROUP S C GAS SRR IO . 2| 1FE 541,035 |...109.285 500,000 | ... 521,637 (6,333) | oo | e | e 7.409 |..... 6.847 |JD....... 3,045 | ..........37,045 | 12/02/2010. | 06/01/2030.
704612 DC 1 |PEACE RIVER/IMANASOTA FL REGL WTR REV........cccvviivmriniiiiniicnnicniiens [ e [P I (A 1FE| oo 365,700 |...113.467 345,000 | ... 358,743 (3,865) | .voovvvvarriieriinn | e | e 6.402 |...... 6.040 |AO...... | wooverenns 5,507 | ovvvenes 54,097 |09/13/2013. | 10/01/2040.
704612 DC 1 |PEACE RIVER/MANASOTA FL REGL WTR REV.......cccoovirviiniiinniinriiiniins | s [P L] 1FE| oo 542,745 |...113.467 500,000 | ... 528,673 (7,846) | ..o | e | e 6.402 |...... 5.898 |AO...... 7,981 12/20/2013. | 10/01/2040.
729212 MS 6 |PLUM BORO PA SCH DIST GO......ccevvveueiimieirnerieeeieseieesisseisessisessisenes | e . 2] 2FE 402,500 |...106.487 400,000 | ... 401,788 (104) [ oo [ e | e 6.445 |..... 6.405 [MS...... 7,857 | .. 03/01/2010. | 03/15/2035.
744499 AP 9 |PUBLIC SVC CO NEW MEXICO SENIOR NT SRRSO PO [P L 2FE| s 594,300 |...108.062 500,000 | ... 513,007 [ .o | v (15,717) [ oo v | e 7.950 |...... 6.689 [MN.....[ .cccoovvnee 5010 | ......... 39,750 | 11/09/2011. | 05/15/2018.
744533  BL 3 |PUBLIC SERVICE CO OKLA SENIOR NT SER | ISP IO [ (] 2FE| o 248,115 |...106.513 250,000 | ... 249,371 209 | oo | e | e 4400 |...... 4433 |FA...... 4,581 .11,000 | 01/13/2011. | 02/01/2021.
76222R  HT 2 |RHODE ISLAND ST & PROVIDENCE GO........c.covuumirieriiiinrinricsniserieniieenins | cris . 2| 1FE 303,000 |...111.584 300,000 | ... 301,947 (158) | evvvvevreinriens [ [ 6.098 |..... 6.038 |AO...... 4,561 118,294 | 05/13/2010. | 04/01/2030.
786005 PN 2 | SACRAMENTO CALIF MUN UTIL DIST REV.......coooiiviimeiirniieneeisserieceeienns | s ..122.316 500,000 | ... 504,840 (283) | evereeereeineinens [ e [ 6.156 |...... 6.076 [MN...... 3,879 .30,780 | 07/29/2010. | 05/15/2036.
79765R  SU 4 | SAN FRANCISCO CALIF CITY & CNTY REV e Al . . ...113.903 ....500,000 | ... 500,000 ......5.500 .27,500 | 06/17/2010. | 11/01/2025.
799017 GA 0 | SAN MATEO CALIF UN HIGH SCH DIST GO.. . . 2| 1FE 500,000 |...114.789 500,000 | ... 500,000 [ ...oovvernriiinniiinns | o [ e [ | 6.733 .33,665 | 02/17/2010. | 09/01/2034.
800618  AF 7 | SANFORD N C ENTERPRISE SYS REV.......ccoviiiiiiiiinriiiriiieniiseseieseisenenins | s . 2| 1FE 519,555 |...110.849 500,000 | ... 510,192 (2,983) [ oo | cevrsrineiierinees | e 6.668 .33,340 | 01/20/2011. | 06/01/2030.
802385 LF 9 | SANTA MONICA CALIF CMNTY COLLEGE GO.... . e 2| 1FE 506,080 |...113.724 500,000 | ... 503,276 (914) ......5.763 .33,815 | 02/10/2010. | 08/01/2034.
812643 GE 8 | SEATTLE WASH MUN LT PWR REV TAXB IMPT........coovviiimriiinniiinniiinniiiins | s [P [ L TFE| oo 400,000 |...120.213 400,000 | ... 400,000 | ..o [ e | s | e | e 5.750 .23,000 | 02/08/2011.| 02/01/2027.
837227 H8 3 |SOUTH CENT CONN REGL WTR AUTH REV. ..504,500 |...119.731 500,000 | ... 502,881 (237) | covereeereeeineieens [ e [ 6.243 162,430 | 03/19/2010. | 08/01/2030.
837227 H8 3 |SOUTH CENT CONN REGL WTR AUTH REV. ..500,000 |...119.731 500,000 | ... 500,000 .....6.243 03/24/2010. | 08/01/2030.
906347  TH 2 |UNION CNTY N J IMPT AUTH REV 303,843 |...111.736 300,000 | ... 302,593 (213) | cevereererineiens [ e [ 6.400 .19,200 | 02/01/2011. | 12/01/2030.
91412F  7X 9 |UNIVERSITY CALIF REV TXBL SER R....cvvvvviiririnrieinninenisninnisesinnieenns | cevvee | oo | vevivenenn ] [t IFE | s 504,000 |...109.591 500,000 | ... 501,765 (756) | evvvereverrinriens [ e [ 6.270 .31,350 | 01/26/2010. | 05/15/2031.
914716 VF 9 |UNIVERSITY N C CHARLOTTE REV SER 2009 B. . [ 2| ... 1FE 501,730 |...111.875 500,000 | ... 501,085 91) .....5.047 .30,235 | 12/03/2009. | 04/01/2029.
958792  CD 3 | WESTERN NASSAU CNTY N Y WTR AUTH REV.......cccoociviiiniiniiiniciiiiiins [, [ I (1 TFE| o 407,320 |...112.314 401,380 (880) | .veverererinrirees [enrineninrissiinnes [ 6.007 . oo 23,728 | 04/23/2010. | 04/01/2025.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... 39,301,658 XXX 38,910,060 | ..ccooovovviienncnn0 | i (117,928) 0 0 XXX XXX XXX | e 696,321 | ..... 2,387,883 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ [ERTTRTRRN 39,301,658 XXX 38,910,060 | ...coooovovvcienn0 [ i, (117,928) 0 0 XXX XXX XXX | e 696,321 | ..... 2,387,883 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
001055 AF 9 [AFLAC INC.....cooiviireiceisereieceniesesiesesiesesissesisssesisssesesssssssssssssssssssssennns | oveeee | oo | coneveneene ] [ e 1FE| .. ...130.716 132,236 (1,052) [ oo | e | oo 6.450 |...... 6.079 |FA...... .39,062 | 12/29/2011. | 08/15/2040.
00205G  AC 1 |APT PIPELINESLTD...occvvomrrirnrriincriirnniinns JUVSTOORR DR IUPROROPOON I (OO 2FE| .. .T46,715 |..... 97.827 ...750,000 | ... 747,032 173 | i e | 5.000 |...... 5.022 [MS...... coeerr.37,500 | 03/16/2015. | 03/23/2035.
00205G  AC 1 |APT PIPELINES LTD....ccooooiiviiirriirnineisseisneisnssssssssssssssssssssssssssssnnes | venes | oo | coneiienns [ i 2FE| s 527,875 |..... 97.827 | ..o 489,135 | L. 500,000 | ... 527,488 [(CI: 70 ) SOOI RPN PRI 5.000 |...... 4736 (MS.....| oo 8781 | 10/05/2016. | 03/23/2035.
00206R  DF 6 | AT&T INC.....cooviieiireieceiiereieseiieseiissseiiesesiesesiesessesesssssssssessesssssnssnnes | eovenes | oo | eovenneeens | oo 2FE ..565,084 [..109.911 | .................549,555 | ............... 500,000 | ... 562,726 (2,358) [ .ooocerreerrerins | cevrnrineiierineens | e 6.000 |...... 5.309 [FA...... .15,000 | 03/21/2016. | 08/15/2040.
002824 AY 6 |ABBOTT LABORATORIES S USROS I I 1FE| .. ..591,000 |...106.762 | .................533,810 | ....... 500,000 | ... 588,692 (2,308) [ ..o | e | s 5.300 |...... 4484 |MN...... coenne. 13,250 | 06/07/2016. | 05/27/2040.
00287Y AL 3 |ABBVIE INC.......ccovoiieiieiiicerieseeieseeissesissssisssssssssessssssssssssssssssssssssnssnnne | oevenen | o | coverenenes 1 2FE| s 479,425 | ... 99.120 | ................495,600 | ....... 500,000 | ... 487,753 2,939 | oo [ e | 2.900 |...... 3.024 |MN.....| e 2,185 | 14,500 | 03/12/2014. | 11/06/2022.
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00287Y AR 0 |ABBVIE INC........ccoooriiiriiiieiireiereeiesssiesseissseissssesssssesesssnessesssesssinnse | ceneies | o [ cevienenes e 2FE| o 496,545 |.....98.338 | ..o 491,690 | oo 500,000 496,848 182 | oo [ e | e 4500 |...... 4531 [MN...... 05/05/2015. | 05/14/2035.
00287Y AR 0 [ABBVIE INC.......cccocosmriiirriinriisnniisnnisnnissnissnsisssssssssssssssssssssssssssnssnnns | ooneeen | oo [ eevennnnn T | 2FE 497,500 |.....98.338 | ................491,690 | ....... 500,000 497,719 132 [ [ [ 4.500 |...... 4.523 |MN...... 05/06/2015. | 05/14/2035.
008916 AQ 1 [AGRIUM INC.......ooiiiiiiiiiiiieiiseseieseieseieseissesesesess e | e A 2FE| .. ...1,005,690 |....91.890 | ................918,900 | .....ccccc.... 1,000,000 | ...ccovvennee 1,005,141 (B00) [ cvveoeeverrriienes [ e | oo 4125 |...... 4102 [MS...... . 03/24/2015. | 03/15/2035.
009158 AR 7 |AIR PRODUCTS & CHEMICALS INC.......coovvuriierinnierienisnieiinsiisenieninnnies | e | o [ veverienns (i TFE| oo 492,360 |...103.072 500,000 495,968 1,273 | v | e | s 3.000 |...... 3.047 |MN......| oo 2,384 | e 15,000 | 03/13/2014. | 11/03/2021.
010392  EE 4 |ALABAMA POWER CO.......oviiviimiiineiinceeisseeieseseenessesesessessssesssesessssssenne | evenee | or | coveveinns (] AFE| oo 565,940 |...114.361 500,000 562,162 [CCTA£) ) [OOSR DR I 5.600 |..... 4.948 |MS...... .28,000 | 02/11/2016. | 03/15/2033.
011842 SH 5 | ALASKA ST INTL ARPTS REV.....ccoiiiiiiiiiiiniisiiisiiesissseississississisnians | e 2| 1FE 407,276 |...108.054 400,000 404,151 (1,107) [ oo | e | e 6.284 |..... 6.172 |AO...... e 25,136 | 09/16/2010. | 10/01/2035.
012873  AK 1 |ALBERTA ENERGY COLTD YANKEE NT.....ccoooiiiiiiiiniiinieienniisnnisssiissnnis | v [ or | ceveiinns L 2FE| i 590,205 |...115.030 500,000 566,818 (5,011) [ oo | e | e 7.375 |...... 6.248 [MN.....| ...........6,082 | ......... 36,875 | 05/01/2012. [ 11/01/2031.
013716 AU 9 |ALCANINC......covoivrrierieceeeesesessee e sssesssssssssssssssesssesssssssanns. | eesens | o0 | eenrienens T | e 1FE ..567,650 |...109.684 ....500,000 564,831 (2,819) [ oo | e | e 6.125 |..... 5.395 [JD....... .55,125 | 05/02/2016. | 12/15/2033.
013716 AU 9 |ALCANINC ceevrenen [ s A e 1FE| .. ..456,796 |...109.684 ....400,000 454,430 (2,368) [ ..o | e | e 6.125 |...... 5.363 |JD....... 05/06/2016. | 12/15/2033.
013716 AW 5 |RIO TINTO ALCAN......ccosiiiimiiireiiereiieseeieseseeseseseseseesesssesesisesesssssesssesnsienens | venes | oo | cevevininns (] TFE | oo 604,172 |...105.914 524,000 593,816 (4,009) | ..o | e | e 5.750 |...... 4.987 |JD....... 06/25/2014. | 06/01/2035.
017175  AB 6 | ALLEGHANY CORP SENIOR NT........coovimiiiriiiiinninnisciinnissiinsissisesieniens [ e | oo [eeveenenn | s 2FE ..540,750 |...108.320 500,000 513,098 (5,821) [ oo | e | s 5.625 |..... 5.201 |MS...... .56,250 | 04/19/2012. | 09/15/2020.
017175 AB 6 | ALLEGHANY CORP SENIOR NT........cciiiiiiriiiimiiinniiinsissseississessssisniees | s Al 2FE| .. ..544,000 |...108.320 500,000 515,190 (6,286) | ..o | e | e 5625 |...... 5170 |MS...... 06/20/2012. | 09/15/2020.
017175  AC 4 |ALLEGHANY CORP SENIOR BD.........cocoomruiiriiieniieeneiesiiiseseissssissessiesseinns | eveeee [ v | cerevienns (] 2FE| i 249,745 | ...108.356 250,000 249,827 36 [ e | e | e 4.950 |...... 4.955 |JD....... 06/26/2012. | 09/15/2020.
017175  AD 2 | ALLEGHANY CORP........ccocuririmriiiiininrinsiiesisesienississsissiisessessssssssssenssns | eovnnee | o | veverinenn | e 2FE 531,715 |..... 96.826 500,000 531,226 [GE:1<) U RSO DY 4.900 |...... 4608 |MS...... .12,250 | 08/02/2016. | 09/15/2044.
01877Z AD 2 |ALLIANCE PIPELINE L P FGN SR BD SEDOL 29..........coovvvmmrriincriineirereiins | ceveees A 2FE]| .. ..333,238 |...107.090 297,886 315,548 (3,802) | ..o | e | e 5546 |..... 4.958 |JD....... ceeeennn8,372 | 01/25/2012. | 12/31/2023.
020002  AQ 4 [ALLSTATE CORP.......oostiiiiriirriinsiinsesiessisssiessissssesssssssssssssssssesssns | vneee | v | coveviniens o AFE | oo 572,460 |...114.117 500,000 563,067 (4,026) | ..o | e | e 5.350 |...... 4673 [ID.occes | coeerenn2,199 | i 26,750 | 09/12/2014. | 06/01/2033.
02153L  AA 2 |ALTERRA FINANCE LLC SENIOR BD DTD 09/27/.........c.coevvvemirveviricrnnvcrnens | wvenee [ or | cervicienn | s 2FE L1191 500,000 512,964 (5,364) | ..oovveveieinii | e | e 6.250 |...... 5.813 |MS...... .31,250 | 06/26/2012. | 09/30/2020.
023135 AP 1 | AMAZON.COM INC......oooiiiiriiiiriiieriiieseieeseiieseieeseieesesiesesieseseesesiessnens | i Al 1FE| .. . ...109.639 500,000 536,186 (2,238) | ..o | e | e 4.800 |...... 4442 |JD....... /48,000 | 03/13/2015. | 12/05/2034.
023135 AP 1 [AMAZON.COM INC........ooiriiiriiiiniiiiriienessnsissseisssisssissnssssssssssssssnssens | s | o0 | coneieinns L TFE| 556,800 |...109.639 500,000 551,015 (3,156) | oo | i | e 4.800 |...... 4310 [JD.coces | oo 1710 | 03/24/2015. | 12/05/2034.
026351 AZ 9 | AMERICAN GENERAL CORP SENIOR NT.......covviiimiiirniiinnniinneisnnensnniinns | wveeee [ oo | cevevireenne | cevens 2FE ..585,365 |...122.665 500,000 567,073 (6,007) | oo | e | e 6.625 |...... 5.659 [FA...... 01/07/2014. | 02/15/2029.
026874 AZ 0 | AMERICAN INTERNATIONAL GROUP INC........cccoosvuimirinriniiniriveninninniisnies [ eovenes | o [T | s 1FE ..580,750 |...119.582 500,000 577,208 (3,542) | oo e | e 6.250 |...... 5.381 [MN..... 03/30/2016. | 05/01/2036.
02687Q DG 0 |AMERICAN INTL GROUP MED TERM NOTES.........cccosvvinmiinriiniinrisneisniinns [ s [ (P 2FE ..295,875 |...104.261 300,000 299,885 458 [ oo [ e [ 5850 |.....5.932 |JJ...... 04/01/2008. | 01/16/2018.
027650 DX 9 | AMERICAN MUN PWR OHIO INC REV. A ..887,920 |...121.355 ....880,000 885,086 (466) ......5.849 12/06/2010. | 02/15/2028.
03073E  AM 7 |AMERISOURCEBERGEN CORP.........ccccocoimmvimmmriinnriinnriisnniisnsiisnsinsnniisnens | coneee | o [ eeevene 1|t AFE ] nnn..502,630 | ... 99.784 500,000 502,094 (7227 OO SOOI PO 3.250 03/10/2015. | 03/01/2025.
031162 BE 9 [AMGEN INC.....cooviiiiiiieceiieceeceeceeseessesi s | i ...103.405 500,000 557,713 [(CI0J:) SOOI STURRTOIN PR 4.950 10/04/2016. | 10/01/2041.
035229 DA 8 | ANHEUSER BUSCH COS INC.. ..117.906 500,000 586,569 (4,638) <5750 09/30/2014. | 04/01/2036.
035240 AD 2 | ANHEUSER-BUSCH INBEV WORLDWIDE INC.........ccooouimmmriimniieniiinniianies | e [ or | cevviienn [ s ...104.378 500,000 521,985 | ..o | e [ e [ s | 3.750 12/16/2016. | 01/15/2022.
035240 AF 7 | ANHEUSER-BUSCH INBEV WORLWIDE INC..........cccoooniicmrimniininniinicnnins [ e | [T | s ..118.615 ..1,193,170 5.875 12/16/2016. | 06/15/2035.
037411 AW 5 | APACHE CORP SENIOR NT. ...104.806 ...1,003,199 (143) .....5.100 06/25/2013. | 09/01/2040.
037411 AY 1 |APACHE CORP SR UNSECURED BND ...105.630 . 518,499 [C£55) ] [STEURTRRT ORI PR 5.250 08/05/2013. | 02/01/2042.
03765H AB 7 |APOLLO MANAGEMENT HOLDINGS L P ..505,150 |..... 99.198 500,000 504,769 [(CI: 5 TSRO ORI PR 4.400 05/24/2016. | 05/27/2026.
03765H AB 7 |APOLLO MANAGEMENT HOLDINGS L P .262,575 |..... 99.198 250,000 252,384 (191) <4400 05/25/2016. | 05/27/2026.
03765H AB 7 |APOLLO MANAGEMENT HOLDINGS L P .515,960 |..... 99.198 500,000 514,926 (1,034) [ oo | e | s 4.400 06/06/2016. | 05/27/2026.
038222 AG 0 |APPLIED MATERIALS INC SENIOR NT......oooiiiriiniiinnississsisssiisnniins | s ..586,580 |...119.146 500,000 574,822 (3,207) [ oo | e | e 5.850 05/17/2013. | 06/15/2041.
038222 AG 0 |APPLIED MATERIALS INC SENIOR NT.....cooiiiiiiiiiiriieriiereiieseiseseiseseins | e . ..802,500 |...119.146 750,000 795,856 (1,944) | oo | e | e 5.850 . 08/12/2013. | 06/15/2041.
038222  AK 1 | APPLIED MATERIALS INC......c.ovviiiiirinniiniiniiienininnisesiesssessesssssissesinnes | coenes 2 501,495 |...110.375 500,000 501,390 (T9) [ oo | e | s 5.100 |.....5.085 [AO...... | «c.c.......6,358 | .......... 25,996 |09/21/2015. | 10/01/2035.
03871L AU 7 | ARAPAHOE CNTY COLO WTR & WASTEWTR.......ccooorveemmerirmncrienneesenennenes | wveeee [ v | cerevreen [ e 1FE ..1,136,620 |...110.213 .1,000,000 | ............. 1,086,148 | .....cooverirriiicns | e (29,537) [ oo | e | e 6.480 .64,800 | 06/05/2014. | 12/01/2039.
039483 AU 6 | ARCHER DANIELS MIDLAND CO......cccovviiiiiiiriniisniseiienissessniissiisssienes | wovenes A 1FE| .. 590,845 |...114.482 ....500,000 580,246 (4,542) | oo | e | e 5.375 creerrn26,875 | 09/09/2014. | 09/15/2035.
04048R DS 2 |ARIZONA STATE UNIV.....cooiiiriiiiireiinsissnissssssssssssissnssssssssnsssnnines | eovins | oo | wvnneiinns L TFE| 500,000 |...122.649 | ................ 613,245 | ....... 500,000 500,000 [ ..ooovveinriiinriiinns | o [ e [ | 6.204 |....6.204 |JJ....... | ... 15,552 | 31,020 | 03/30/2010. | 07/01/2030.
040555 CH 5 | ARIZONA PUBLIC SERVICE CO.......ccooomrirereriinniiinerineeeiseneiseseissseessneinns | wveeee [ oo | cenevereen [ e 1FE .592,720 |...116.630 ....500,000 581,516 (4,636) | ..oovvevrrierii | e | e 5.500 .54,120 | 08/05/2014. | 09/01/2035.
040555 CH 5 | ARIZONA PUBLIC SERVICE CO.......cccocoumvvinriiiiniiinniissnisssiisssiissniissniinns | s Al 1FE| .. .574,150 |...116.630 ....484,000 563,632 (4,507) | ..o e | e 5.500 09/10/2014. | 09/01/2035.
04248N  AA 1 | ARMY HAWAII FAMILY HSG........ootvviirriireiiinisseeissneissssisessisssssssssssennnes. | eeveies | oo | wvereeenns (] AFE | oo 440,690 |...108.853 | ..............429,151 | ... 394,248 437,925 (1,336) 5.524 12/03/2014. | 06/15/2050.
042735 AL 4 | ARROW ELECTRONICS INC.......ccoooiiiiiriiniriciierininsissisesiesisssssnsisniens | e | o | vveiienns 1 2FE| i 197,360 |...106.401 | ................212,802 | ....... 200,000 199,973 V47 | e [ e | 6.875 04/07/1999. | 06/01/2018.
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042735 AL 4 | ARROW ELECTRONICS INC......cooriiiiiiiriiiirieiereiieeseiees e | e ..106.401 | ..o 106,401 | i 100,000 99,879 292 | oo | e [ 6.875 |..... 7256 [JD.ooces | v B65 | 07/28/1999. | 06/01/2018.
042735 AL 4 |ARROW ELECTRONICS INC........oosrviirriiriiinniiinnisssiisssissiessnscsniinns | s ..106.401 | ................212,802 | ....... 200,000 197,816 2,382 | o [ [ 6.875 |..... 8.49 |JD....... 12/13/2001. | 06/01/2018.
042735 AL 4 |ARROW ELECTRONICS INC.... s | s ..106.401 | ................212,802 | ...... 200,000 200,000 [ .ooueverrerirennieens | e [ e | e | e 6.875 |..... 6.875 |JD....... 06/03/2003. | 06/01/2018.
04273W  AB 7 |ARROW ELECTRONICS INC SENIOR BD........ccccouriiiriririiniinnrienieniieniens | ceve ..106.189 | .................530,945 | ....... 500,000 501,791 (500) [ cvveooereerriinnns [ o | e 5125 |..... 5.079 |MS....| cccee...8,495 | e 25,625 | 08/17/2011. | 03/01/2021.
04621X  AF 5 | ASSURANT INC SENIOR NT.......ooriiimiiineiiemesieneeieseseeseseesesessesssesesines | ceveees ..100.734 | .................503,670 | ....... 500,000 501,085 (207) | cevereereeineinens [ e [ e 4.000 |...... 3.985 | MS...... .20,000 | 04/04/2013. | 03/15/2023.
046265 AF 1 |ASTORIA FINANCIAL CORP SENIOR NT......ccocimiimiiniieniiciinsissiissiicsienins [ v 2] 2FE 505,000 |..101.241 | .....cc.........506,205 | .coooomviennnes 500,000 500,000 (521) [ covereviereinenes [ e | e 5.000 |...... 4.950 |JD....... ceern.25,000 | 06/20/2012. | 06/19/2017.
046353  AB 4 |ASTRAZENECA PLC FGN SRINT......ooiiiiiriiiiiinciessiessisssisssiisssiisnines | s [ or | coreiinns L TFE| 564,175 |...103.270 | ................516,350 | ....... 500,000 500,000 (1,070) [ oo | e | e 5.900 |...... 5229 |[MS.....| ...........8,648 | .......... 29,500 |02/10/2011. [ 09/15/2017.
048677 AB 4 | ATLANTIC MARINE CORPS CMNTYS LLC BOND SE........ccccoovmmmvvmmmiivennnne | wveree [ v | cerrrcveen [ e 1FE ..1,032,599 |...105.442 | ............1,021,669 | .......cc.c...... 968,940 | ............. 1,026,115 (1,776) [ oo | e | e 5.343 |..... 5.014 |JD....... .52,007 | 05/08/2013. | 12/01/2050.
048825 BA 0 |ATLANTIC RICHFIELD CO DEB.......ccostierirrerierieriieisnineiiesissesssissiineiis | e | o [ vverirenis | vevens 1FE 577,500 |..119.712 | .................598,560 | ....... 500,000 536,402 (7,045) [ ..o | e | s 8.250 |...... 7.143 |FA....... e 41,250 | 08/27/2010. | 02/01/2022.
052396 BW 4 |AUSTIN TEX TXBL.....oooriviieiiirieiirieieseiiseeissseissssisssessessesssssssssssssessssnnnes | venes | oo | coeeverenens | covens TFE| o 501,170 |...104.373 | .....cc........521,865 | oooooovvennn 500,000 500,975 (84) | oo | e [ 3.795 |...... 3.786 |[MS......| .cccce.....6,290 | .. 18,975 | 09/12/2014. | 09/01/2029.
052398 5X 2 |AUSTIN TEX TXBL.....oooriiirriiiririseeiiesiiessiesssisessisssssses s | oo 2| 1FE 500,000 |...104.184 | ...............520,920 | ...ccccccoerns 500,000 500,000 [ ..ocvoiieriiiiniies e | e | e | v 4.024 |...... 4.024 |MS...... .20,120 | 09/10/2014. | 09/01/2034.
052451  AQ 4 |AUSTIN TEXRENT CAR SPL FAC REV.......cccorvmriimiinriniincisniinsisnincinnnes [ o | [ weeeiienns L] TFE| 505,145 |...109.022 | .................545,110 | ....... 500,000 504,425 (184) [ oo [ e | e 5.750 |...... 5.691 |MN...... ceren 28,750 | 02/01/2013. | 11/15/2042.
052451 AR 2 |AUSTIN TEX RENT CAR SPL FAC REV.......ccooouiiiiiiriiinnreiiereiieseiseneiisniiiens | oveeee [ v | cerevienns o AFE| oo 502,500 |...110.066 | .................550,330 | ..cccocevrrrns 500,000 501,853 [(CHE:) | SOOI UTURTORORTON PPN 5.750 |...... 5721 [MN......| 03,623 | e 57,500 |08/01/2013. | 11/15/2042.
052451 AR 2 |AUSTIN TEX RENT CAR SPL FAC REV......cccootiemrivirrmriininnnisnivesinessennnes [ eovnnee | o [roveriren | s 1FE ..547,690 |...110.066 | .................550,330 | ....... 500,000 537,116 (6,363) | ..oovvvveriiiriins | s | e 5.750 |...... 5.249 |MN...... 12/10/2014. | 11/15/2042.
055451 AV 0 | BHP BILLITON FINANCE USA LTD.......ccooooiirviimerirerieseiiesesisseseesnsissnsienes | e Al 1FE 510,730 |..111.313 | ..occcesrrs556,565 | .o 500,000 510,386 (B44) [ oo [ e [ e 5.000 |...... 489 [MS..... 03/30/2016. | 09/30/2043.
055451 AV 0 | BHP BILLITON FINANCE USA LTD......ovvvuervierriieeiineiinssssnsssssssssssssinnns | wveeee | or | cevvvirenns o AFE | oo 540,815 |..111.313 | .o 556,565 | oo 500,000 539,638 (1A77) | e | e | e 5.000 |...... 4.623 [MS...... 04/15/2016. | 09/30/2043.
05569A AB 5 |BP AMILEASING INC NOTE SER 144A..........ccocoovviiiniiiniiinneisniissniissniins | cevei | o [ e L] TFE| 500,855 |...107.310 | .................536,550 | ....... 500,000 500,126 (95) 5.523 |...... 5.514 |MN...... 05/20/2009. | 11/08/2019.
05620P  GX 5 |BABYLON N Y TXBL IMPT ....ccooovimiiiiiirimieiineneieeciieessieessiseseisesssseseiseseies | ceneees 2] 1FE 349,125 |...103.315 | ...............361,603 | coooooiiiiennn 350,000 349,234 T3 | e | e | e 4.000 |...... 4.010 [JJ....... . 07/02/2015. | 07/01/2028.
05620P  GY 3 |BABYLON N Y TXBL IMPT......covoiiriiiriinninniisnniissssissnsssssisssssnsinnnnes | coneees 2] 1FE 558,600 |..102.596 | ...............574,538 | ...... 560,000 558,761 L2 OO ROORORIROIN PO 4150 |...... 4160 (I | 11,652 | 22,724 | 07/02/2015. | 07/01/2029.
057224  AZ 0 |BAKER HUGHES INC........coovviiriiirniiireiieneeiesenissnissssissssesssssssnssssnssnnns | evenee [ oo | cereveveen ] [ e 2FE .676,860 |...110.053 | ................638,307 | ...... 580,000 667,820 (B,874) | oo | e | e 5125 |...... 4392 [MS...... .29,725 | 09/03/2014. | 09/15/2040.
067383 7 |BARD C RINC NOTE......ccooiiieiiriiiniinniiesiesissesssissiisesisssssssssisssssessns | cevnes | oo [ eovesniinens | e 1FE ..261,250 |(..122.339 | .................305,848 | ....... 250,000 255,918 [(C<) ) USRS RN PN 6.700 |...... 6.411 |JD....... .16,750 | 06/10/2009. | 12/01/2026.
06849R  AK 8 | BARRICK NORTH AMER FINANCE LLC SENIOR BD.........cccocosmvveemmeimnniranns [ eerevee | oo e | 2FE ..499,580 |...105.389 | .................526,945 | ....... 500,000 499,628 15 [ oo [ e | e 5.750 |.....5.755 |MN...... .28,750 | 09/26/2013. | 05/01/2043.
07284R  AA 0 |BAYLOR COLLEGE MEDICINE DEB . ..522,500 |...106.991 500,000 519,545 (682) 5.259 09/27/2012. | 11/15/2046.
07284R  AA 0 |BAYLOR COLLEGE MEDICINE DEB..........cccoovvimmmiiinmiinniinniissnissnisnniies [ o Al 1FE ..760,110 |...106.991 ....750,000 758,978 (316) 5.259 06/10/2013. | 11/15/2046.
077340 EY 9 |BEL AIRE KANS PUB BLDG COMMN REV..........coooviimmriiiiriiinirieneiiieniisenenes | s 2] 1FE 141,345 | ..110.973 | ................ 149,814 | ... 135,000 138,485 (1,175) 6.824 09/14/2010. | 05/01/2035.
084423 AS 1 |BERKLEY W R CORP SENIOR NT... A ..501,250 |...106.906 500,000 500,579 (139) oo 4.625 03/16/2012. | 03/15/2022.
088365 EM 9 |BEXAR CNTY TEX HOSP DIST.......coooiiiriiiiiinniiineiissniisseesneissssisssisisnies | s 107493 | .. 510,592 | 475,000 489,095 (A,571) | oo e | e 5.413 04/07/2014. | 02/15/2040.
09256B AE 7 |BLACKSTONE HOLDINGS FINANCE LLC SENIOR B.........ccccomiieriinricciiniins | e 114070 | ..............1,140,700 | ... 1,000,000 | ..ocovvennee 1,154,594 (6,375) | oo | e | e 6.250 04/23/2013. | 08/15/2042.
09256B AG 2 |BLACKSTONE HOLDINGS FINANCE LLC.......c.cccovvviimriiarrivinniisnniissniissnis | cevve | o e Tl AFE ] innnnn..537,080 | ... 99.334 500,000 536,279 (801) ......5.000 06/08/2016. | 06/15/2044.
096630 AC 2 | BOARDWALK PIPELINES LP SENIOR BD.........ccccooommrvimmmiemererannirsneesseniins | woveeee | v | ceneeree ] | i 2FE ] eiii....500,680 | ... 95.219 | oo 476,095 | L 500,000 500,397 (B8) | v | oo [ e 3.380 .16,875 | 11/05/2012. | 02/01/2023.
097023 AM 7 |BOEING COMPANY... ..128.816 .128,816 103,987 (515) | ceverererrrinriirens [ e [ s 7.250 .21,750 | 10/16/2003. | 06/15/2025.
097023 AM 7 |BOEING COMPANY. ...128.816 41,265 33,303 (164) v 1.250 10/16/2003. | 06/15/2025.
097023 AM 7 |BOEING COMPANY... ..128.816 .128,816 103,809 (491) | ceverrerennieens [ [ 7.250 10/17/2003. | 06/15/2025.
097023  AM 7 | BOEING COMPANY........ooiiiiimiiimiiiiniiiessiiesssissssesssessesesssessesessssesssnenns | e ...128.816 ...81,154 65,399 [(CHL0)T SOOI RPN PO 7.250 10/17/2003. | 06/15/2025.
099724 AD 8 |BORG WARNER AUTOMOTIVE INC........oovvviririririiceiiesniiiesesiesesiesssienens | e A 2FE ...93,250 |...114.264 114,264 ....100,000 99,344 375 | oo [ e [ s 8.000 . 10/16/2000. | 10/01/2019.
099743 GV 2 |BORGER TEX TXBL......cvuuuiiriiirininiisiissiiesiesisesisseisssiessesssessssssssssenens | seenes 2| 1FE 497,500 |...100.714 | .................503,570 | ....... 500,000 497,961 179 | i [ [ 4.000 |.....4.020 |FA.....| 08,329 | e 20,000 |06/09/2014. | 08/01/2029.
116663 AC 9 |BRUCE MANSFIELD UNIT 12 BOND SER 2007-1.........cccovvemmmvevmmeerncnirnnnrns [eovevee | oo || e 4FE | 381,101 | 29.500 ....347,507 363,371 (3,857) [ oo | e | e 6.850 .24,759 | 04/20/2012. | 01/25/2022.
118230 AJ 0 |BUCKEYE PARTNERS LP BOND. RN PO ...105.349 ....750,000 762,938 (3,450) [ ..oovvririiciis | e | s 4.888 .36,563 | 10/16/2012. | 02/01/2021.
121899 CD 8 |BURLINGTON NORTHERN RAILROAD CO MTG SRK.......cccovvvinrriinriiinniins [ e ..108.959 | ..o 108,959 | i 100,000 99,515 189 | oo [ | 6.550 |.....6.832 |JJ.cccoo. | 3,284 | 6,550 | 09/03/1993. | 01/01/2020.
12189L AP 6 |BURLINGTN NORTHERN SANTA FE.......cccovvumiirrinerinirnenineniseesssnissensennins | eevnee | oo [ evvvnnnen ] [ s 1FE ..563,085 |...114.904 ....500,000 561,044 (VX074 SRR [NV IO 5.150 .12,875 | 03/02/2016. | 09/01/2043.
12189P  AH 5 |BURLINGTON NORTHERN SANTA FE BOND........cccoccoumvimnmiiinniisnniieneiiinnns | cvenes [ oo | conviiinens | o 1FE ..181,097 |...107.162 ....158,896 158,896 | ...oooovvvvrriienriis [ i | v | e [ s 7.908 12,566 | 02/04/2009. | 01/15/2020.
12200B  AA 6 |BURLINGTON NORTHERN SANTA FE 04-1 TRUST .......ccoovviimrimnniinneiveneis | veeee [ v | cevevrienns | e 1FE| o 203,838 |...104.791 | ..ccccoeeeeera 193,092 | oo 184,264 186,047 (1,958) | oo | e | oo 4575 |....4.136 | I | 3,903 | 9,463 | 12/22/2010. | 01/15/2021.
12527G AD 5 |CF INDUSTRIES INC SENIOR BD........ccoostiieiiiiiiiiniisnisesiesiesisssisnineiins | onnies | oe | vevereninns 1 SFE| o 643,845 | ... 82.784 | ....c.cccee..538,096 | .o 650,000 644,605 212 [ s | e | 4.950 |.....4.997 |JD......| oo 2,645 | i 32,175 | 06/21/2013. | 06/01/2043.
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12527G AF 0 |CF INDUSTRIES INC......ccooviiiiiiriiiiriiieceiiereiieseieeseieesesiesessssssssssssssenins | ceneien | oo [ cevieeenes (1 SFE| s 567,500 |..... 86.455 | ...ccoccce0.d32,275 | L 500,000 560,313 (3,750 [ oo | e | e 5.150 |...... 4537 |MS...... 02/03/2015. | 03/15/2034.
12527G AF 0 |CFINDUSTRIES INC.......cooooiirviiriiiireiinrisneisnsisssissesssssssssssssssisnnses | coneeen | oo [ eevevenn T | i 3FE 334,221 |..... 86.455 | .......c........259,365 | ....... 300,000 330,736 (1,901) [ oo | e | e 5.150 |...... 4623 [MS..... 03/24/2015. | 03/15/2034.
125509  AG 4 | CIGNA CORPORATION........oooriiierirreiineiirseiseneisessiseneisessesessssesssoneness | covnes | oo | oveneviinee | oerees 2FE]| .. ..99,233 |..118.597 | oo 118,597 | 100,000 99,861 26 | e | e | e 8.300 |...... 8.364 [JJ....... . 01/11/1993. | 01/15/2023.
125509  AH 2 | CIGNA CORPORATION NOTES.......cocmmirvimrrirrrirsiiensissssssssesssssssssssenns | eovnne | oo | oveenrinnes | vevees 2FE| i 197,000 |..119.622 | ................239,244 | ....... 200,000 199,460 103 | oo [ [ 7.650 |...... 7.766 |MS......| o0 5,072 | 15,300 | 04/07/1993. | 03/01/2023.
126117  AE 0 |CNAFINANCIAL CORP DEBS.........coooviieiinerinceinsneissesissssssssesssnnissnsss | eoviees | oo | eveneiinne | ceneee 2FE ..199,366 |...117.880 | .................235,760 | ....... 200,000 199,867 728 IR IR IO 7.250 |...... 7.273 |MN...... 76,125 | 11/17/1993. | 11/15/2023.
126117 AE 0 | CNA FINANCIAL CORP DEBS.. ST PTURSPTOSPPUSPPUSPTOONS IUPOOPRN VR FUORIOPOOOORN IOPOPN 2FE]| .. ...99,000 |...117.880 | ..cocceveeene 117,880 | i 100,000 99,791 34 | e | e | e 7.250 |...... 7.323 |MN...... 12/02/1993. | 11/15/2023.
126117  AE 0 |CNAFINANCIAL CORP DEBS.........coooviiiieiinciiiniiissniissesisnsiissniessssessnses [ evvies | oo | ovenniiens | ceneee 2FE| o 148,319 |..117.880 | ................ 176,820 | .cccc.ooouvene. 150,000 149,688 B0 | oo | e | e 7.250 |...... 7.332 [MN..ooo| oo 1,371 | 02/18/1994. | 11/15/2023.
126117  AE 0 |CNAFINANCIAL CORP DEBS.........cooooiireiireriineeieseeisneniensisssseesessisensis | evvines | oe | evereiiins | oereee 2FE ..200,000 |...117.880 | .................235,760 | ....... 200,000 200,000 [ .ooovveriririnnriiens | e | e | e | 7.250 |...... 7.250 [MN...... 03/06/1998. | 11/15/2023.
126117  AE 0 |CNA FINANCIAL CORP DEBS.. revrnn s | e | [ [ 2FE ..200,634 |...117.880 | .................235,760 | ....... 200,000 200,134 (26) [ oo | e | s 7.250 |...... 7.227 |MN...... 09/08/1998. | 11/15/2023.
126117  AE 0 |CNAFINANCIAL CORP DEBS.........cooooiireiirerisrceieserisnseiseesisssiessesseseneens | covies | oo | vereiiins 117880 | ................235,760 | ....... 200,000 200,000 [ ..oooeveririrrnririens | e | e | e | e 7.250 |...... 7.250 [MN...... 03/23/1999. | 11/15/2023.
126117 AH 3 |CNAFINANCIAL ..105.167 | ................210,334 | ....... 200,000 199,994 88 | o [ s [ 6.950 |...... 7.009 |JJ....... 02/06/1998. | 01/15/2018.
126117  AH 3 |CNA FINANCIAL ..105.167 | ................210,334 | ...... 200,000 199,992 T | s e 6.950 |...... 7.024 JJ....... 02/13/1998. | 01/15/2018.
126117 AH 3 | CNA FINANCIAL. ..ot essssssssssssenssssssssssnss | evvense | oo [ eoverenneens 2105167 | e 105,167 | 100,000 99,994 93 | e | e | e 6.950 |...... 7.075 [J....... 05/04/1998. | 01/15/2018.
126117 AH 3 |CNA FINANCIAL ..105.167 | ................210,334 | ....... 200,000 199,992 105 | oo [ [ 6.950 |...... 7.020 | Jd....... 09/03/1998. | 01/15/2018.
126117  AH 3 |CNA FINANCIAL . . 2105167 | 315,501 | 300,000 299,667 1,995 | oo | e | e 6.950 |...... 7.778 |U....... . 03/28/2001. | 01/15/2018.
12626P AL 7 | CRH AMERICA INC SENIOR BD.......coommrriirriimeiieeiinssisssssssssssssssssssinnns | wveees | or | cevvviiens 1 LA097 | 277,743 250,000 256,158 (1,842) [ oo | e | e 5.750 |...... 5429 [ | i 8,656 | e 14,375 | 09/01/2011. | 01/15/2021.
126408 AM 5 | CSX CORPORATION DEB..........ccooooiriiimeiiineiisneiesneiesnesisnssssnssssnssesssses | eoveies | oo | oveneiinns | coneee 2FE ...99,940 |...120.899 ....100,000 99,991 2 | || e 8.625 |...... 8.630 [MN...... 05/29/1992. | 05/15/2022.
126650 CL 2 |CVSHEALTH CORP......coooiieiiceiicriiecniieseiieensienssissssissssssssssisnssesnnesnnnes | eovenes | or | eoveeneens | e 2FE ..443,000 |...103.406 ....443,000 443,000 | ..o [ e | s | e | e 3.880 |...... 3.880 [JJ....... 07/14/2015. | 07/20/2025.
126650 AA 2 |CVS PASS-THROUGH TRUST... ..104.920 | ................506,876 | ................. 483,107 483,325 [T U RPN DY 4704 |...... 4700 (JJ....... 10/07/2015. | 01/10/2036.
13342B AM 7 | CAMERON INTERNATIONAL CORP ..102.938 | .................648,509 | ....... 630,000 722,206 (1,197) | oo | e | e 5125 |...... 4463 |JD....... 09/30/2016. | 12/15/2043.
13342B  AM 7 | CAMERON INTERNATIONAL CORP 102938 | 514,690 | e 500,000 523,618 (152) | cevevevrrinniiens [ [ 5125 |..... 4.892 |JD....... 11/17/2016. | 12/15/2043.
136385 AG 6 | CANADIAN NATIONAL RESOURCES LTD FGN SR B. ..107.495 | ...............537,475 | ....... 500,000 564,244 (B,742) | oo | e | e 5.850 |.....5.055 |FA....... 03/25/2013. | 02/01/2035.
136385 AL 5 | CANADIAN NATURAL RESOURCES LTD BOND ..113.912 ....500,000 571,369 (3,496) ....8.250 06/10/2013. | 03/15/2038.
136385 AL 5 | CANADIAN NATURAL RESOURCES LTD BOND.... 113912 ... 569,560 | ... 500,000 569,119 (3,385) [ ..ouvevurverrienins | v | e 6.250 06/14/2013. | 03/15/2038.
13645R  AE 4 | CANADIAN PACIFIC RAILWAY CO.. L116.219 | 581,095 | 500,000 570,612 (4,556) 5.750 07/24/2015. | 03/15/2033.
13645R AV 6 | CANADIAN PACIFIC RAILWAY CO.. ...108.176 500,000 508,559 (484) .....4.800 09/18/2015. | 09/15/2035.
140462 AB 5 | CAPITAL POWER CORP FGN MED TERM NT SER 2.......ccccocoouvvivumvivnnniciinnns [ eveeee | C i1 il 2FE | 384,741 | L 78.897 | .o 299,809 | ... 380,000 383,160 (1,580) [ oo | e | e 5.276 01/05/2016. | 11/16/2020.
141781  AX 2 |CARGILL INC. .. 103881 | i 519,405 | 500,000 499,309 829 [ .o [ e [ 6.000 05/05/2009. | 11/27/2017.
143090 AA 0 |CARLYLE HOLDINGS FINANCE SENIOR BD SER 1.. ...100.916 . 500,000 502,778 (556) .. 3.875 01/15/2013. | 02/01/2023.
14310F  AA 0 | CARLYLE HOLDINGS I FIN LLC.......osvvveirrriimmiiinnriieniiseneiseneissneiseneinenenes [ eovevee | oo | evereenns | e FE | 1iini..552,885 | ..... 97.056 | ...ccocoeeee...485,280 | oo 500,000 551,360 (1,526) [ ..o | e | e 5625 |.....5.087 |MS..... 04/06/2016. | 03/30/2043.
14310F  AA 0 | CARLYLE HOLDINGS Il FIN LLC.....cecourvinrriverieririinnisniseiiveniesiissnisnisenienns | eovees | oo [eovsrieen | cii2FE | iin..559,250 | ... 97.056 | ...cccov.........485,280 | ....... 500,000 557,921 (1,329) 5.625 06/10/2016. | 03/30/2043.
145352 AY 6 | CARROLLTON GA REDEV AUTHREV.... ...105.532 - 500,000 500,000 [ ..ooovvererrirenririens | cevereeeneiseniinenes | e | e | e 5.124 08/11/2010. | 04/01/2025.
14912L  5X 5 | CATERPILLAR FINANCIAL SVCS CORP....... .. 104.864 | ............524,320 | ...ccoonnanes 500,000 508,438 (1,633) [ oo | e | s 3.750 03/07/2014. | 11/24/2023.
150461 N5 6 |CEDAR PARK TEX TXBL REF..........ccccoviiimmiiinniiinniinnisnnissnissnissniissnines [ eoveins | oo | o2 | e TFE | iiii221,000,000 | ... 98.562 | ................985,620 | ..............1,000,000 | ............. 1,000,000 [ ..ooovverivirniiinns | o [ e | e | 4.000 . 03/26/2015. | 08/15/2033.
151020 AH 7 |CELGENE CORP........cccoonurunene. 100.844 . 506,667 (1,667) [ oo | oo | e 3.250 |...... 3.186 |FA...... coerer.16,250 | 01/05/2015. | 08/15/2022.
172062  AE 1 | CINCINNATI FINL CORP.......cooniiriinriiiieninniiesissiiesiesisssisssisssiessensnnes | eevines | oo [ eovenniines (i 1 =5 205,214 |...115.686 | ...............231,372 | ....... 200,000 203,042 (180) | eveveeververirens [ [ 6.125 |...... 5.969 |MN.....| e 2,014 | i, 27,563 | 12/23/2004. | 11/01/2034.
172062 AE 1 | CINCINNATI FINL CORP........coorvirreemeiereiieseiienesissesissesissssessssesnnnns | eoviees | oo | ovnnneens | oo 1FE ..266,263 |...115.686 | .................289,215 | ....... 250,000 262,520 (L) ) T ORI BN 6.125 |..... 5.751 [MN...... 03/05/2012. | 11/01/2034.
172070 CQ 5 |DUKE ENERGY OHIO. A 2FE| .. ..388,045 |...103.318 | ................361,613 | ....... 350,000 384,315 (2,238) | ..o | e | e 5.380 |...... 4.853 | JD....... v 18,813 | 05/15/2015. | 06/15/2033.
17248R AJ 5 |CINGULAR WIRELESS..........coooiiriiirriiiriiisnesnnisssisssisssssnsssssssssnnisns | coveien | o [ eeviennies L 2FE| oo 276,750 |...125.038 | ............375,114 | ... 300,000 288,652 830 | oo [ e [ 7125 |...... 7724 |ID.ciis | 937 | 21,375 | 09/18/2002. | 12/15/2031.
17252M  AG 5 |CINTAS CORP NO 2......ccooiviiiriieneieneiseseiesesiesesiesesssssesssesesssssssesssennnens | eovenes | oo | eoveneenns | e 1FE 577,150 |..116.263 | ..............581,315 | oo 500,000 566,435 (3,874) | oo | e | e 6.150 |...... 5.328 |FA...... .30,750 | 02/14/2014. | 08/15/2036.
17275R  AF 9 |CISCO SYSTEMSIINC.........cccceeeeeee. Al 1FE| .. .588,650 |..121.674 | ................608,370 | ...... 500,000 585,117 [(CHX ) U DO IR 5.500 |...... 4672 [JJ...... 13,750 | 02/12/2016. | 01/15/2040.
180848 FR 9 |CLARK CNTY NEV GO TXBL SER A......ccovoorviirreiineeincenisceesnsnsissesessnnnnns | eeveies | oo | wvererinns 1 AFE| oo 413,276 |...119.334 | ..o 477,336 | o 400,000 408,385 (699) 6.554 |...... 6.343 | | 13,144 | 26,216 | 01/19/2010. | 07/01/2030.
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181059  QF 6 | CLARK CNTY NEV SCHDIST.......ooiiiiiiriiciiiesicinssississsiississisniiens | cvven [P I (. AFE | oo 452,400 |..112.722 | ..cccccoeeeee... 450,888 | oo 400,000 | ... 437,359 (5,822) [ oo | e | e 5510 |...... 4.872 (Do | v 966 06/18/2014. | 06/15/2024.
189054 AT 6 | CLOROX COMPANY........cooviiriiimiiiiniisseisssisssis s | coveoas [P USRI 2FE 485,000 |...101.156 | .................505,780 | ....... 500,000 | ... 491,071 2,143 | s [ [ 3.050 |...... 3.144 |MS...... 4,471 03/10/2014. | 09/15/2022.
195869 AL 6 | COLONIAL PIPELINE CO......ooriviiiireiiceiiesseieeesiseesieessisesesssseessesessenees | cevenas [ (O I 1FE| .. ...1,063,548 |..121.116 | .............1,090,044 | ............... 900,000 | ...covovuee 1,051,217 (7,788) | oo | e | e 6.380 |...... 5.399 [FA...... 3,912 06/08/2015. | 08/01/2037.
195869 AL 6 | COLONIAL PIPELINE CO.....cooovvvuiiiiririiiriinniniiesiesissssississsiisesiessssessssions | cvvees [P I (i TFE| oo 531,540 |..121.116 | ...............545,022 | .....ccoc.o..... 450,000 | ... 525,392 (3,883) [ oovrverrrrirerrins | e | e 6.380 |...... 5.401 |FA...o| oo 11,956 06/17/2015. | 08/01/2037.
198280 AF 6 | COLUMBIA PIPELINE GROUP INC SENIOR NT.......coooiriiimeiineiiencirsnnins [ e [P ORI I 2FE ..506,084 |...105.057 | .................525,285 | ....... 500,000 | ... 505,577 (507) [ coveoerereerieees [ e | oo 4500 |...... 4446 |JD....... 1,849 05/31/2016. | 06/01/2025.
198280 AH 2 | COLUMBIA PIPELINE GROUP INC.........covvvirviiriiiriieseiieseiieseiieseiieseiens. | cevenns 1] 2FE]| .. .585,745 |..115.202 | ...ccce0eee 576,010 | i 500,000 | ... 584,724 (1,021) [ oo | e | e 5.800 |...... 4.951 |JD....... 09/19/2016. | 06/01/2045.
20030N  AF 8 | COMCAST CORP.........cooviiirriireiiseiissiesesisessissss s | ceveaas [P L TFE| 534,435 |..118.137 | .o 532,798 | i 451,000 | ... 518,949 (3,792) | oo | e | e 5.650 |..... 4768 |JD...... 12/28/2012. | 06/15/2035.
20030N  BH 3 | COMCAST CORP SENIOR BD.......cocouriiirieimrieirnenieseiieneseesesessesessesessenens. | cevenns [ (U i I 1FE ..500,000 |...103.962 | ..............519,810 | .coooiirrrrrnncs 500,000 | ... 500,000 [ .ooovvererirreririens | ceverieeniisenninenes | e | e | e 4250 |...... 4250 [JJ....... 01/14/2013. | 01/15/2033.
20772G 5P 9 | CONNECTICUT STATE TXB BABS.......cccostimriinirreiierinsessssissiseiiesieseienies | vvenes [P IO IOV 1FE| .. ..383,194 [..107.359 | ................375,757 | ....... 350,000 | ... 369,557 (6,018) [ oo | e | e 5.027 |...... 4592 |AO...... s e 17,595 | 04/14/2014. | 04/01/2024.
207720 AA~ 0 | CONNECTICUT ST QSCB TXBL........ccooumriimiiniiriiniissisiissisisssississisnins | coeees [ [ (] TFE| o 572,000 |..113.798 | ................568,990 | ....ccoovvrunnees 500,000 | ... 558,714 (5,143) 5295 |...... 4628 |AO...... | v 6,601 | ........ 79,425 | 06/20/2014. | 10/01/2029.
20772)  AA 0 | CONNECTICUT ST QSCB TXBL.......cccvuuiiriiiiriiiiniississiienisisseississsinsns | e JO PP I 1FE ..1,150,000 |...113.798 | .............1,137,980 | ...ccccooouee 1,000,000 | ....cccoooeee 1,122,321 [ | v (10,714) 5295 |...... 4.604 |AO...... 06/25/2014. | 10/01/2029.
207758  KH 5 | CONNECTICUT ST SPL TAX OBLIG REV..........coovviiiiriiisiiiereiiisnissniiisnines | s [P (U I 1FE| .. 537,540 |..117.905 | ................589,525 | ....... 500,000 | ... 528,989 (2,503) | ..o | e | e 5.740 |...... 5.339 |JD....... 08/06/2013. | 12/01/2029.
209111 EH 2 | CONSOLIDATED EDISON CO OF N'Y INC SO TTRSTOROR U [ [ o TFE| 793,800 |...114.360 | ..ooccoovreeeenn 771,930 | i 675,000 | ... 780,435 (5,940 | .ooovverrrireniin | e | e 5.300 |...... 4507 [MS...... 10/01/2014. | 03/01/2035.
209111 EJ 8 | CONSOLIDATED EDISON CON Y INC......ovviriiiriiiniisniirerieresssississiiens | e [P I (i 1 =5 585,000 |...107.845 | ...............539,225 | ....... 500,000 | ... 577,544 (4,474) 5.250 |...... 4487 ... 05/04/2015. | 07/01/2035.
210295 DD 0 | CONSOLIDATED WYO MUNICIPALTIES REV [SSSTRTRRTEN DO . 2| 1FE 422,000 |..110.717 | .cccovoeern. 442,868 | oo 400,000 | ... 412,156 (3,558) | ..o | e | e 6.854 |..... 6.497 |JD....... . 08/19/2010. | 06/01/2035.
210795  PZ 7 | CONTINENTAL AIRLINES INC BOND SER 2012-4..........coooomrremmrrinriinnniins | e [P I o AFE | oo 411,798 |..103.213 | .o 427,165 | s 413,867 | ... 412,692 194 | oo [ | 4150 |...... 4171 [AO..o | v 3812 | e 17,941 | 04/10/2012. | 04/11/2024.
21079U AA 3 | CONTINENTAL AIRLINES INC NOTE SER 2009-2.. ..110.207 | .................370,087 | ....... 335,810 | ... 339,658 (9,602) [ ..vovvnveeerierins | vevririrnerieeineeis | s 7.250 |...... 6.374 |MN...... .25,609 | 06/12/2012. | 05/10/2018.
21079V AA 1 |CONTINENTAL AIRLINES INC BOND SER 2010-1.. . e .106.162 | ...coveeerrr.367,800 | oo 346,452 | ... 343,306 1,255 | oo | e | e 4750 |...... 4.872 ... . 09/16/2011. | 01/12/2021.
219350 AR 6 |CORNING INC........cooiriiriiiiriisnissesssess s | e [P 1 L7728 588,640 | 500,000 | ... 587,870 | ..ooovverreiinniiinns | covvivenniisnniinnnns [ ervnssiisnniinnes [ o | e 7.250 |...... 6.166 [FA.....[ ... 13,705 | o 12/14/2016. | 08/15/2036.
219350 AV 7 |CORNING INC ..111.289 ...610,000 | ... 719,089 (1,199) [ oo | e | e 5.750 |...... 4870 (FA...... 10/17/2016. | 08/15/2040.
219350 AX 3 |CORNINGINC . e [ | e 2FE 519,885 98.646 517,475 (904) [ coveoeverreees [ o | e 4.700 |...... 4.520 |MS...... 05/20/2014. | 03/15/2037.
219350  AX 3 |CORNING INC.......cooovirriirriereiiereiseseessesiesesissesissesssnesssssssssssesssnssssesns | ovseee | oo | coreveneen ] [ nFE ] iiiiinn...586,080 | ... 98.646 582,548 (TA13) | oo | e | e 4700 |.....4.451 |MS...... 07/01/2014. | 03/15/2037.
224044 BT 3 |COX COMMUNICATIONS INC.. 108.036 340,625 (655) ......8.950 09/30/2016. | 06/01/2038.
224044 BY 2 |COX COMMUNICATIONS INC SENIORBD SER 144............ccoovvvvmmvivannivinnies | v [ v | cenviceannd | 0l 2FE ] 572,376 | 87.450 575,911 987 | oo [ e [ 4.700 . 06/12/2013. | 12/15/2042.
224044 CF 2 | COX COMMUNICATIONS INC........covvvirrrernrriinniieneiisseirenesisneesssnsiessesnnns | oveeee | oo | cereveveen ] [ n2FE ] 512,605 | ... 93.287 511,499 (663) 4.800 19,995 05/05/2015. | 02/01/2035.
22404Q AF 5 |COX COMMUNICATIONS | ...104.101 182,177 |. 174,783 863 ......6.850 5,550 .11,988 | 04/15/2002. | 01/15/2018.
224050 AE 4 |COXENTERPRISES INC [P [ . . ..115.410 230,820 | ....... 200,000 | ... 195,419 486 | oo [ e [ 7.350 6,806 14,750 | 06/28/2001. | 07/15/2027.
22546Q AC 1 |CREDIT SUISSNY............. [ [ . . ...107.806 539,030 | .oovvverinenns 500,000 | ... 538,897 [ ..oorevirrerirriiinns | e (15,057) 5.300 |...... 4.603 [FA...... 10,164 .26,500 | 02/21/2014.| 08/13/2019.
231021 AJ 5 |CUMMINS ENGINE INC ...129.338 .388,014 |. 300,000 | ... 297,855 214 1125 .21,375 | 01/29/1999. | 03/01/2028.
23311R AE 6 | DCP MIDSTREAM LLC SENIOR BD SER 144A ...101.500 761,250 | ..ccovcerinnes 750,000 | ... 778,751 (T,867) | oo | e | e 4.750 .35,625 | 10/16/2012. | 09/30/2021.
238676 DM 9 |DAVIE FLAWTR & SWR REV.............. ...113.699 568,495 | ....... 500,000 | ... 508,396 (1,907) [ oo | e | e 6.062 .30,310 | 08/05/2010. | 10/01/2025.
244199 AU 9 | DEERE & COMPANY. .194,852 |...122.675 - 200,000 | ... 199,245 177 ......8.500 17,000 | 05/05/1992. | 01/09/2022.
24710X AV 0 |DELMARVAPWR & LT CONTS . e ....75,380 |...103.451 | .cccoveieeenn 81,726 | 79,000 | .. 79,000 241 | [ e [ 6.810 ..5,380 |01/29/2002. | 01/09/2018.
247358  AA 2 |DELTA AIR LINES INC MED TERM NT SER 2012........ccoocvmmvviimriiiiniiieniiienins | s U (USRI 1FE 347,824 {..106.000 | ................362,174 | ..ccoornvnnen. 341,674 | ... 343,870 (952) [ covooeveervienns [ e | o 4.750 17,984 | 07/13/2012. | 05/07/2020.
24736W  AA 8 |DELTAAIRLINES NOTE SER 2011-1 CLA.....oiiiiiiiiiciiecisenieeseieeneieenees [ e [ (O I 1FE| .. ..277,353 [...105.370 | .................274,088 | ....... 260,120 | ... 263,710 (3,084) | ..o | e | e 5.300 15,325 | 04/12/2012. | 04/15/2019.
24916P FP 7 |DENVER COLO CITY & CNTY BRD WTR COMMRS.......cccovvviivrmiinirierienins | ceveene . 2| 1FE 549,470 |..109.252 | .................546,260 | ....... 500,000 | ... 546,893 (2,061) [ oo | e | s 5.170 25,850 | 10/23/2015. | 12/15/2040.
249174 ML 4 |DENVER COLO CITY & CNTY SCH DIST. RSOOSR IO . 2] 1FE 328,068 |..... 85.823 ...400,000 | ... 346,717 eIV ORI ORI P 1.390 09/11/2014. | 12/01/2024.
25179M AL 7 |DEVON ENERGY CORP SENIOR BD s | s [P I (A 2FE | i 552,955 |...103.151 ....500,000 | ... 545,927 (1,961) [ oo | e | s 5.600 |...... 5.064 [JJ....... reeenn 12,964 06/04/2013. | 07/15/2041.
25179M AL 7 |DEVON ENERGY CORP SENIOR BD SO O [P L 2FE| s 544,145 |..103.151 | ..............515,755 | ...... 500,000 | ... 538,286 (1,835) | oo | e | e 5.600 |...... 5146 |JJ.cooees | o 12,964 06/10/2013. | 07/15/2041.
25243Y  AH 2 |DIAGEO CAPITAL PLC.....cooovmrrremreieniennecennneesnnsessesessesesssssssesssnssssnnsees. | sneveen | oo [ eevirnnen T | o 1FE 594,190 |...120.887 | .................604,435 | ............... 500,000 | ... 587,126 (4,710) [ oo | e | e 5.880 |...... 4.948 |MS...... 7,410 07/28/2015. | 09/30/2036.
25271C  AK 8 | DIAMOND OFFSHORE DRILLING INC SENIOR NT. IV O e 3FE| .. .562,705 |..104.488 | ................522,440 | ... 500,000 | ... 511,944 (8,958) | ..oovvevurieiriies | i | e 5.888 |...... 5232 |MN...... 4,839 05/19/2011. | 05/01/2019.
25271C  AM 4 | DIAMOND OFFSHORE DRILLING INC...........coovviimriiinnieneieceiiesenieserienenes [ cevinne [ (] SFE| s 484,260 |..... 86.400 | ................432,000 | ....... 500,000 | ... 488,570 2,249 | oo [ [ 3.450 |...... 3.562 |MN......| oo 2,836 02/23/2015. | 11/01/2023.
254010  AA 9 | DIGNITY HEALTH SENIOR DEB.........cocvuurviemiriimriiinrenieesisssssssesssssssssssins | s ] (1 TFE| oo 398,528 |..... 97.852 | ..ovvrrrenrnn 391,408 | oo 400,000 | ... 399,187 139 | o [ e | 3125 ... 3437 [MN.ooo| e 2,055 10/18/2012. | 11/01/2022.
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254010  AA 9 | DIGNITY HEALTH SENIOR DEB.........ccooommriuiiriiieiinceiieceiiesesiesesieessessenens | e IO o AFE | oo 491,675 |..... 97.852 | ..ccoirreeenn522,530 | Lo 534,000 | ... 507,697 4509 | o | e | e 3125 |...... 3.394 [MN...... 10/09/2013. | 11/01/2022.
257375 AF 2 | DOMINION GAS HOLDINGS LLC.........covvviriiiiriiiniissiisssiisssisnscsniinnes | e [P (U I 1FE 517,800 |...104.201 | ................521,005 | ....... 500,000 | ... 517,800 [ ..o | o [ e [ | 4.800 |...... 4.635 [MN...... 12/28/2016. | 11/01/2043.
257469  AJ 5 | DOMINION RESOURCES INC.........ooiiviiiiirirriiiniinseissesieseissessisssseisseseions | e [ (ORI I 2FE ...1,144,510 |...108.091 | ..............1,080,910 | ..cccvccenes 1,000,000 | ...ccovvennee 1,129,634 (8,501) [ ovoevermrvirmriins | e | oo 5.250 |...... 4.587 |FA...... . 04/23/2015. | 08/01/2033.
257460 AV 1 | DOMINION RESOURCES INC.........oeooiiimiinirierienieriseissisesiesisssssssissienes | cvvees . ..116.506 | .................582,530 | ....... 500,000 | ... 575,291 (4,344) | .o | e | e 5.950 |...... 5.107 | D | v 1,304 | e 29,750 | 05/19/2015. | 06/15/2035.
259561 PJ 1 |DOUGLAS CNTY WASH PUB UTIL DIST SRS O e .112.354 | ............280,885 | ....... 250,000 | ... 278,127 (1,241) | oo | e | e 5.450 |..... 4.848 |MS...... .13,625 | 09/22/2014. | 09/01/2040.
259561 PT 9 |DOUGLAS CNTY WASH PUB UTIL DIST REV......coocvverrviririierrinereisreiienes | e e LAMAT2 | 555,860 | 500,000 | ... 504,967 (395) [ coveververrriienes [ e | e 5245 |...... 5.167 |MS...... coeenrn26,225 | 08/24/2010. | 09/01/2030.
260003  AF 5 [DOVER CORP.........coocoiiiiiiriiinniiinciissiissiesssssssssssssssssssssssssssessssnenes | s . . 113.824 | ...............569,120 | ....... 500,000 | ... 572,023 (A,077) | oo e | e 5.375 |...... 4.621 [AO...... | ccccee. 5,670 | e 26,875 | 09/25/2014. | 10/15/2035.
260543  BE 2 |DOW CHEMICAL CORP.........ccooirviireeiriiieseiienesiesesissesissessesssisssssssnnins | wvenes | or | conevvinnns | cevens 2FE .197,860 |...120.988 | ...............241,976 | ..... 200,000 | ... 199,615 3 (ORI ORI IO 7.375 |...... 7455 |MS...... .25,813 | 03/03/1993. | 03/01/2023.
260543 BE 2 |DOW CHEMICAL CORP.... I I e | e 2FE| .. 149,250 [..120.988 | ................181,482 | ..cc.coceuunne. 150,000 | ... 149,866 26 | o [ s [ 7.375 |...... 7.412 |MS...... . 06/17/1993. | 03/01/2023.
260543  BJ 1 |DOW CHEMICAL CO.....ccooomiiiiiriieiiieeiieeeissesisessisesssissssessessssessssssssienes | e e | 2FE| s 312,000 |...130.839 | ..occcerreren 392,517 | i 300,000 | ... 305,360 [GE:0) OO OTURRRTOIN PR 7.375 |...... 7.091 [MN......| oo 3,837 | e 22,125 | 03/20/2003. | 11/01/2029.
263534  BR 9 |EIDUPONT DE NEMOURS & CO.......cccooviviriiiiiniinniienisinsicsissiessisnis [ e JO PP I 1FE .591,750 |...115.177 ....500,000 | ... 584,104 (4,587) [ oo | e | s 5.600 |...... 4.732 |JD....... .28,000 | 05/08/2015. | 12/15/2036.
263534 BW 8 |DUPONT E | DE NEMOURS & CO SENIOR NT........coooimviiriimnieneiiisniienes | s [P (U I 1FE| .. ..731,798 |...108.659 ...750,000 | ... 746,913 1425 | s v | e 5.750 |...... 5.893 |MS...... coenee43,125 | 02/18/2009. | 03/15/2019.
264399 DK 9 |DUKE ENERGY CO SR NOTES........ccooouumiriririnieiieeeiseneiseseiseseesseseiseneies | s [ [ o 1FE| oo 292,515 |..123.915 | ... 371,745 | 300,000 | ... 296,647 312 | oo [ e [ 6.000 |...... 6.154 [JD..cccee | oo LAT9 | 73,980 | 10/17/2003. | 12/01/2028.
264399 DK 9 |DUKE ENERGY CO SRNOTES.......ccootvumiinirierieriiiississienienessessssississens | veenes [P IO IOV 1FE .426,938 |...123.915 429,492 KXV [PUUTIRORI IOVOPRTORRORRPIR IOV 6.000 |...... 6.085 |JD....... 06/10/2009. | 12/01/2028.
264399 DK 9 |DUKE ENERGY CO SRNOTES.........ccoooomiriiirinriiineiieeseisseisseseessesesiesenes | s [ (U i I 1FE| .. .571,520 |...123.915 554,492 (5,109 [ .ooovvevrrireriin | e | e 6.000 |...... 5.249 |JD....... . 09/17/2013. | 12/01/2028.
264390R  AC 0 | DUKE CAPITAL CORP......ccooiiiririntiisiiissiiesiesississsisssiesissesssssssiesssienes | cvvies [P I 1 2FE| i 177,848 |...106.097 198,770 TATT | i | e | e 6.750 |...... 7591 | ddees | 8,251 | 13,500 | 11/08/2002. | 07/15/2018.
26439R  AK 2 | DUKE CAPITAL CORP.........ccoovvmimriiirriiireiisneisseisnessssssissssessssissnssnnss [ eovenns | oo | evennenns | e 2FE ..1,120,120 |...111.024 | .............1,110,240 | ..............1,000,000 | ............. 1,117,451 (2,669) [ ..oocvonreeerieris | e | e 6.750 |...... 6.026 09/07/2016. | 02/15/2032.
26439X AH 6 |DUKE ENERGY FIELD SVCS LLC NTS 144A.. [V B ST B 3FE| .. 588,425 |...100.000 | .... 572,726 (3,845) | oo | e | e 6.450 |...... 5.481 . 12/13/2012. | 11/03/2036.
266233 AB 1 |DUQUESNE LIGHT HOLDINGS INC SENIOR BD........ccoosmmienriiiniiiireiinnis | s [P L 2FE| s 579,180 |...104.784 523,920 | ....... 500,000 | ... 565,355 (BT [ o | e | e 6.250 |...... 5396 |FA....| e 11,815 | L 31,250 |05/22/2013. | 08/15/2035.
26884T AE 2 |ERAC USA FINANCE LLC SENIOR BD SER 144A..........ccooomuvvmmmvinnrivnnniiins | e | o o] 2FE ..560,000 |...109.883 549,415 | ....... 500,000 | ... 552,143 (2,143) 5.633 |...... 5.029 8,257 .70,313 | 06/22/2013. | 03/15/2042.
26884T AE 2 |ERAC USA FINANCE LLC SENIOR BD SER 144A.. JP PR IO 2FE| .. ..814,500 |...109.883 | ... 824123 | oo 750,000 | ... 806,246 (2,304) [ oo | e | s 5633 |..... 5.187 2,385 06/24/2013. | 03/15/2042.
270618 DX 6 |EAST BATON ROUGE LA SEW COMMN.......... RSO IO [ [ (] TFE| o 511,140 |...101.061 | .... 505,305 500,000 | ... 509,569 (857) 3.830 |...... 3.747 7,975 03/26/2015. | 02/01/2029.
271579 BT 0 |EAST CHERRY CREEK VY WTR & SANTN REV. [ 2| 1FE 500,763 |...105.466 511,510 ....485,000 | ... 495,295 (2,686) ....5.720 .3,496 08/07/2013. | 11/15/2035.
277432 AP 5 |EASTMAN CHEMICAL CO......coouiriiiriiiriiinnisssiisssissnessssisssissssssnsienns | s [P 1 2FE| s 517,405 |..... 99.453 497,265 | ....... 500,000 | ... 517,136 (289) | evvveeeerinriiens [ e [ 4.650 4,905 11,625 | 08/12/2016. | 10/15/2044.
278265 AD 5 |EATON VANCE CORP SENIOR NT.......oiiiiiiiiriiiniiieseieseiesseiesnesissneens | s [ [ (] TFE| oo 475,000 |...101.905 509,525 | ..ooovvvernne. 500,000 | ... 484,259 2,778 3.625 .18,125 | 09/13/2013. | 06/15/2023.
283734 TF 8 |EL PASO TEX REF TXBL e 2| 1FE 553,310 |...111.651 558,255 | ....... 500,000 | ... 547,387 (2,962) e 5ATT 01/22/2015. | 08/15/2034.
28618X AE 2 |ELEMENT RAIL LEASING LLC 499,730 | ....... 500,000 | ... 521,267 [(CI0J:) T USROS PR 5.470 11/09/2016. | 03/01/2023.
292505 AK 0 |ENCANA CORP FGN SR BD 457,140 | oo 500,000 | ... 528,615 (1,231) 5.150 04/19/2013. | 11/15/2041.
29250R AT 3 |ENBRIDGE ENERGY PARTNERS L P SENIOR BD. .246,558 | . 250,000 | ... 246,772 142 ......5.500 09/13/2011. | 09/15/2040.
29250R AT 3 |ENBRIDGE ENERGY PARTNERS L P SENIOR BD. 493,115 | oo 500,000 | ... 496,357 L3 PRSPPI EUPORTORURPOIN DR 5.500 09/13/2011. | 09/15/2040.
29250R AT 3 |ENBRIDGE ENERGY PARTNERS L P SENIOR BD. 493,115 | ....... 500,000 | ... 517,848 (262) | vevovverrrinnienns [ e [ e 5.500 09/27/2016. | 09/15/2040.
29265A AS 5 |ENERGEN CORP MED TERMNT.... ...100.065 500,325 | ....... 500,000 | ... 580,941 (7,529) cern1.333 10/02/2012. | 02/15/2028.
29265N  AS 7 |ENERGEN CORP SENIOR BD ..100.990 | ....cccveerre. 504,950 | i 500,000 | ... 508,413 (2,524) [ oo | e | e 4.625 05/07/2012. | 09/01/2021.
29267H AA 7 |ENDURANCE SPECIALTY HLDGS LTD SENIOR NT.. 118433 | ................ 780,473 | ....... 659,000 | ... 719,574 (3,853) | oo | s | e 7.000 08/01/2012. | 07/15/2034.
29273R AF 6 |ENERGY TRANSFER PARTNERS SENIOR NT. . [ [ . ..108.943 | ..............544715 | 500,000 | ... 580,881 (4,432) | oo | e | e 6.625 . 04/24/2013. | 10/15/2036.
29273R AP 4 |ENERGY TRANSFER PARTNERS SENIOR NT........coconmiimmminiriverienieniiniiens | crves [P I (A 2FE | e 505,015 [...102.227 | ......cccc......511,135 | oo 500,000 | ... 504,093 (173) | ceverrerrrinrieens e [ 6.050 |......5.990 |JD..ccc| corerrnnn 2,486 | ... 30,250 |09/22/2011. | 06/01/2041.
29273R AR 0 |ENERGY TRANSFER PARTNERS L P SENIOR BD..........ccoocvememvrvmmnrenneiinns [ evevee | oo v | 2FE ..249,105 |(...109.034 | .................272,585 | ....... 250,000 | ... 249,259 31 | e | e | e 6.500 .16,250 | 01/17/2012. | 02/01/2042.
29364D AT 7 |ENTERGY ARKANSAS INC . . JP PP IO 1FE| .. .515,625 [...102.409 | ...............512,045 | ............... 500,000 | ... 515,191 (434) | covvorerrieens [ [ 4.950 v 24,750 | 04/20/2016. | 12/15/2044.
29364W AT 5 |ENTERGY LOUISIANA LLC........coooviirriiirriinrissccsscssscssnsissnsssssisniis | o [P L TFE| 673,153 |..101.346 | .................658,749 | ................. 650,000 | ... 671,706 [CC70 ) OO RTINS P 5.000 |....4.828 |JJ...... | ........15,048 | ... 32,500 | 04/24/2015. | 07/15/2044.
29364W AT 5 |ENTERGY LOUISIANA LLC.......osiiviririreriirieiseseiesseisessiseseisessiseseiseseins | cevinas [ (O I 1FE .523,750 [...101.346 | .................506,730 | .....cccooouue. 500,000 | ... 523,530 (220) [ covooeveeerienes [ e | e 5.000 |...... 4773 |U....... 10/12/2016. | 07/15/2044.
293791  AF 6 |ENTERPRISE PRODUCTS OPERATING LP . B [P (ORI I 2FE| .. ..601,000 |...116.297 | .................581,485 | ....... 500,000 | ... 592,583 (5,941) [ oo | e | e 6.875 |..... 5.720 |MS...... 08/17/2015. | 03/01/2033.
293791 AP 4 |ENTERPRISE PRODUCTS OPERATING LP SENIOR........ccoovvviiriiraniiriciins | s [ (] 2FE| o 558,835 |...115.356 | ................576,780 | ....... 500,000 | ... 544,349 (2,674) [ oo | e | e 6.650 |...... 5.950 [AO...... 08/11/2011. | 10/15/2034.
29379V AG 8 |ENTERPRISE PRODS OPERATING LLC SENIOR NT.......covvvmriririverieriinins | e [P I 1 2FE| o 814,506 |...112.909 | .................790,363 | ...coovvnnnee. 700,000 | ... 798,093 (4,580) | ..o | e | e 6.125 |...... 5.264 | AO...... 06/19/2013. | 10/15/2039.
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294429  AG 0 |EQUIFAXINC SENIOR NT......coiiiiiiiiiriiiemiiiemeiiieseieesessesessssessesssssssessesenes | wveees | v | cereviinns e 2FE| oo 569,855 |...120.324 | ... 601,620 | ..coovvvrnenne 500,000 554,953 (2,794) | ..o | e | e 7.000 |...... 6.142 JJ....... 09/20/2011. | 07/01/2037.
29444G AJ 6 |EQUITABLE COS INC DEBS........ccoooiimviirniiinnisneisseisssisssissssssnnsesnnies | wvnnes | oo | convieenn [ i 1FE ....98,450 |...120.156 99,350 B0 | oo | s | e 7.000 |...... 7.110 |AO...... 12/21/2001. | 04/01/2028.
29717P  AD 9 |ESSEXPORTFOLIO L P SENIOR NT.......ccoooiiviiiriiimmiiienerienesieneesnenssnenns | eeeeeen | oo [ eeverene | 2FE]| .. .495,371 |...102.551 . 497,493 579 | oo | e [ s 3.625 |...... 3.659 [FA...... . 05/01/2013. | 08/15/2022.
29736R  AA 8 |ESTEE LAUDER COS INC.....cccovuviiririnririinniiverienisssinsissiisesissesesssninnes | eovenne | oo [eoverenenn | e 1FE| oo 197,500 |...115.836 | ................231,672 | ....... 200,000 198,638 89 | i [ e [ 5.750 |...... 5.823 |AO...... | oo 2,426 | oo 11,500 | 04/16/2004. | 10/15/2033.
29736R AB 6 |ESTEE LAUDER COS INC.......cooooiiriiriircrrnniseeiisennissneissseessnsssensssenenes | evvenes | oo | ovnneenn | e 1FE ..400,000 |...101.504 ....400,000 400,000 | ..o [ e | s | e | e 5.550 |...... 5.550 [MN...... .22,200 | 05/14/2008. | 05/15/2017.
29736R  AC 4 |ESTEE LAUDER CO INC SENIOR NT......ocmirviriiiriiiineieneioeneiienesesseseens | cevinns Al 1FE| .. .627,627 |...118.602 616,839 (3,158) | oo | e | e 6.000 |...... 5.306 [MN...... creeer.33,300 | 08/05/2013. | 05/15/2037.
30161M  AG 8 | EXELON GENERATION CO LLC SENIOR BD........cooouvviimiiiineviinniiisniiienins | wvenes [ v | cereiinns L 2FE| s 472,648 |...100.899 | ......cccooeoens 403,596 | ....coovvvnvns 400,000 461,024 (2,908) [ ..ooevnreeerierins | e | e 6.250 |...... 5289 |AO...... | cc......6,233 | oo 25,000 |01/24/2013. | 10/01/2039.
30161M AN 3 | EXELON GENERATION CO LLC SENIOR BD.........cooouvveeemreeaneriinneiieneiienens | wveeee [ v | cervvreen [ i 2FE ..805,238 |..... 92.304 | .o 692,280 | oo 750,000 798,168 (1,973) | oo | e | e 5.600 |...... 5216 |JD....... . 42,000 | 06/11/2013. | 06/15/2042.
302491  AS 4 |FMC CORP SENIOR BD......coovvuiiiiiniiiiiiesiisienisesissiisssisssessesesssssns | sovenes A 2FE| .. ..509,000 {...100.070 | .................500,350 | ....... 500,000 506,000 (1,000 [ oo | v | e 4.100 |...... 4.028 |FA....... 8,637 | ..........20,500 |01/28/2014. | 02/01/2024.
30251B  AD 0 |FMRLLC.....iiiiiiiiiiciiicisereieceieseesesiesesissessesesesesesiesesssessssessssssnsines | ceneien | o [ eeveennees (] 1FE| i 1,074,400 |...102.853 | ............. 1,028,530 | ..cooovvennnee 1,000,000 | ..ccovvennee 1,071,300 (3,100 [ oo | oo | oo 4.950 |...... 4.607 [FA.....| oo 20,614 | ......... 24,750 | 05/18/2016. | 02/01/2033.
30251B  AE 8 |FMRLLC SENIOR BD SER 144A...........ccooooviviriririinninniccineisssinsissieninns | e [ oo | evvenneen T [ 1FE ..527,500 |...104.486 500,000 524,023 (948) | evvveeereisrieens [ [ 5.150 |...... 4.882 |FA....... 10,723 .25,750 | 05/15/2013. | 02/01/2043.
31331F  AX 9 |FEDERAL EXPRESS CORP BOND SER 1998-1 CL.......ccocouiumvviinniiiiciiiiiniiins | cevei | o [ eeviviniins | o 2FE| .. ..282,967 |...110.725 290,222 287,501 805 | oo [ e [ 6.720 |..... 6.892 [JJ....... coerenn9,030 04/14/2009. | 01/15/2022.
31331F  AX 9 |FEDERAL EXPRESS CORP BOND SER 1998-1 CL........coovummuvimmriimerrinnneins | cevei | oo [ eevirereins | o 2FE| o 439,914 |...110.725 375,194 375,194 | oo | cereveeneseneineees [ e [ e | e 6.720 |...... 5731 [ | v 11,674 05/18/2009. | 01/15/2022.
33738M  AB 7 |FIRST UN NATL BKNC......cvvirirrinirieriesinrinsissiiesiensssesnsissisesssssnssnes | ovenes | oo | veveenniens | oo 1FE ..332,000 |...119.880 373,136 2,519 | o [ | 6.500 |...... 7.831 | JD....... 2,137 09/25/2000. | 12/01/2028.
341081 ES 2 |FLORIDA POWER & LIGHT CO.......ooriiireiireiieriiiiereiesesseseisesesiesesieneeies | s Al 1FE| .. ..834,069 |...117.611 ....689,000 817,144 (7,253) | oo | e | e 5.650 |..... 4.667 |FA....... 09/08/2014. | 02/01/2035.
343498  AB 7 |FLOWERS FOODS INC......ccorvirmrrirreiinreiesissseisssssssessssesssssssssssssssssins | woveeee | v | cevevirenns o 2FE| s 471,365 | ..... 95.188 500,000 AT1,365 | oo [ e | e | e | e 3.500 |..... 3.713 |AO...... 12/08/2016. | 10/01/2026.
345277 AB 3 |FORD HOLDINGS INC .. 118.779 200,000 199,318 224 | oo | v | e 9.375 |...... 9.678 [MS...... 07/17/1991. | 03/01/2020.
345370 BX 7 |FORD MOTOR CO. ...106.964 200,000 199,011 1,079 [ oo | e | e 6.500 |...... 7114 |FA..... 12/11/2001. | 08/01/2018.
345370  BX 7 |FORD MOTOR CO.......ooimviiriiiriiiniiissiisssisssissssssssssssssssssssesssesssnenas | s ...106.964 200,000 199,883 1,395 | i v | e 6.500 |...... 7.259 |FA...... 02/06/2002. | 08/01/2018.
345370  BX 7 |FORD MOTOR CO.......coooieimeiimeiiceeisesisesessssesssesesssesesssesesssesesesessssssssnens | coeies ...106.964 ....400,000 399,213 1,572 [ o | e | e 6.500 |...... 6.879 |FA...... 07/15/2003. | 08/01/2018.
345370  BY 5 |FORD MOTOR COBONDS.........cccooviirieiiniiieiienisiiniisssiesiesisessnsissiiens | coenes ...118.268 ....100,000 93,646 | ..o | erriieeiirennnB20 [ [ [ 6.625 |...... 7.840 |AO...... 04/22/2002. | 10/01/2028.
345370 CA 6 |FORD MOTOR CO GLOBAL NOTES........ccstiumerierireesnineisensensssessesssssnes | veveees ...125.522 200,000 197,468 | ..ooooocceceiins | e 184 | s | e [ 7.450 |.....7.654 |JJ....... 10/12/2001. | 07/16/2031.
347314  AK 2 |FORT EUSTIS/STORY HOUSE LLC. ...105.069 ....700,000 720,837 4980 04/23/2014. | 12/15/2020.
347471 AP 9 |FORT JAMES CORP DEBS.........ccooooiimiiimriiimiisneiisssiisnssssesisssssssssisnsiens | s ...106.974 200,000 199,911 | oo v 18 | | [ 7.750 11/23/1993. | 11/15/2023.
347471 AP 9 |FORT JAMES CORP DEBS..........ccoomiriiimeiireiiseiiecesiesesieseseesessssssissssins | e ...106.974 106,974 ....100,000 100,000 | vveoeceireeiireiirs | eereeerieeeiieeniiies | e | cereeeneieneenens | e 7.750 01/13/1994. | 11/15/2023.
348609 AC 2 |FORT SAM HOUSTON FAMILY HSG L P ...100.739 705,173 ....7100,000 760,375 (3,500) 5.625 04/16/2014. | 03/15/2035.
362311 AG 7 |GTE CALIFORNIAINC........ooivviiiriiiriierisnessnesneisnssssnssssnssssnssisnssnns | ovnnes | oo | convvvsnene | e 3FE | . 216,600 | ... 96.422 192,844 | ... 200,000 207,464 (0415 ] OSSR RPN PO 6.750 07/12/2005. | 05/15/2027.
362311 AG 7 | GTE CALIFORNIAINC........omirviiriieriiiereiseriessneisseiseseisssessssssssssssnsssnnns | oveeee | ov | verevrnnens | e 3FE | . 256,250 | ... 96.422 241,055 | ...... 250,000 253,043 (329) 6.750 04/12/2007. | 05/15/2027.
362333  AH 9 |GTEFLORIDA INC.......ccoovviriiriiiiceieneisseissesissesissesssnssissssssssssssssssnnns | ovenes | oo | cenevvsnnne | eeieneSFE | i 317,952 [ 86.525 .259,575 300,000 308,166 (748) ......5.860 12/05/2003. | 02/01/2028.
365298 L4 8 | GARDEN GROVE CALIF UNI SCH DIST GO.......cooorveemrrirnirieneienesieeiiens | s ...109.326 546,630 | ....ooccoovenenn. 500,000 501,007 (C45) ) T EOVSTUROOR DO 6.080 10/15/2010. | 08/01/2030.
372640 GL 0 | GEORGETOWN CNTY S C SCH DIST GO......ovverririiiieiieniieriseiississiinens | e ...115.630 578,150 | ....... 500,000 503,404 (449) | evvveerrnrinens [ [ 5.375 08/04/2010. | 03/01/2025.
373334 N 2 |GEORGIA POWER CO.. . . . ...120.081 .600,405 500,000 577,525 (3,564) ......5.950 10/15/2015. | 02/01/2039.
373384 2Y 1 | GEORGIA STt | e 2| 1FE 502,610 |...106.133 | .................530,665 | .....ccccoreees 500,000 502,392 (137) [ oo [ e | e 4.150 06/11/2015. | 02/01/2035.
375558  AX 1 |GILEAD SCIENCES INC........ccooooiviiiriiiciinnisnnissniessnissnessnisssnssssnenns | wevenes [ oo | conevenenn [ e 1FE ..543,930 |...103.760 | ................518,800 | ....... 500,000 542,845 (1,085) | oo | e | e 4.800 .12,000 | 05/04/2016. | 04/01/2044.
375558  BG 7 | GILEAD SCIENCES INC.........ccooirivireiiireiireeisnniieeneiesneiseneiseneisssssnnseinns | wveeee | oo | ceneveneen ] [ e 1FE| .. .504,435 |..103.176 | ...............515,880 | .cooocvorrrurnncs 500,000 504,124 (233) [ oo [ e | e 4.600 44,339 | 09/14/2015. | 09/01/2035.
375558 BG 7 | GILEAD SCIENCES INC........cccomrimirerieriiinnisnieniesesssssssiseisesissssseninnes. | eovnnee | o [ veverirenn | e 1FE| oo 507,250 |...103.176 | ................515,880 | ....... 500,000 506,773 (382) | cevvrnerrririens [ s [ 4,600 |....4.534 [MS......| ccceveee0 7,625 | i 10/09/2015. | 09/01/2035.
377372 AB 3 | GLAXOSMITHKLINE CAPITAL INC........ooiiviivriieriinneiesneissneissneesensssnnee | veeee [ v | cerevereen [ e 1FE 591,915 [...116.559 | .................582,795 | ....... 500,000 580,627 (4,838) [ ..ooerreeerierins | e | s 5.375 09/30/2014. | 04/15/2034.
377372 AD 9 | GLAXOSMITHKLINE CAPITAL INC FGN NT....oooiiiiinriinniisesiiiesiisseiiennins | e Al 1FE ..562,000 |...105.435 | ....ccceereeren 527,175 | i 500,000 500,867 [ .voouvverrerererririens | cevrrirs (10,333) [ oo | e | e 5.650 ceennnn28,250 | 02/18/2011. | 05/15/2018.
37855P  FR 8 | GLENDALE WIS CMNTY DEV AUTH REV.........coorviiirviiinniisnniisncisneisneis | v 2] 1FE 238,673 |..102.549 | ................230,735 | ....... 225,000 228,334 (4,445) | .o e | 6.970 |.....6.571 |AO..... | cc.....3,910 | e, 15,683 | 09/20/2010. | 10/01/2029.
38141G  CU 6 | GOLDMAN SACHS GLOBAL BONDS...........ccoveurreereecevernnrireneisssesessneinens | wveeee | ev | cerevereen [ s 1FE ..298,509 |...121.260 | .....cc.ec....363,780 | oo 300,000 299,190 L I OUUUTPUTOPPTOOS ORI IOV 6.125 149,000 | 10/17/2003. | 02/15/2033.
38141G  CU 6 | GOLDMAN SACHS GLOBAL BONDS...........cccovvimiriiirinniissnisssisssisnniens. | covenas Al 1FE| .. ..203,403 |..121.260 | ................242,520 | ...... 200,000 201,868 (4] USRI RTINS PO 6.125 12/19/2003. | 02/15/2033.
38141G CU 6 | GOLDMAN SACHS GLOBAL BONDS...........cccocumcreiceerreeersneessnessenesssnesiens | wveeee | oo | coveviines 1 AFE| oo 307,875 |..121.260 | ................363,780 | ....... 300,000 304,289 (V2 TR SRR PO 6.125 |.....5.968 | FA......| oo 8,947 | i 04/08/2004. | 02/15/2033.
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38141G  EU 4 | GOLDMAN SACHS GROUP INC.........coovvueriiireiiereiiereiieseiissesiesssisseseesenes | wovenee | oo | cerevireenes | cevens 2FE| oo 286,313 |...100.107 300,000 300,000 760 | oo | e [ e 5625 |...... 5.894 07/13/2007. | 01/15/2017.
384712 EK 7 | GRAHAM TEX TAXABLE........cooivviiniieriesiseiiseissssssiesssesssssisssssssssesssensss. | soeees 2| 1FE 539,785 |...110.202 500,000 533,569 (2,487) [ oo | e | s 5.250 |...... 4.863 07/09/2014. | 08/15/2031.
386244 TW 7 | GRAND RAPIDS MICH BLDG AUTH REV........cooriiiriiiireiisriiiirerissniiieniiins | s 2| 1FE 505,000 |...107.624 505,000 505,000 [ ...ouvvererirrenirens | cerevireenninenninenes | eeveeneineniienes | e | e 5.700 |...... 5.700 09/15/2010. | 10/01/2030.
387883 UF 6 | GRANT CNTY WASH PUB UTIL DIST REV......ccoivinriveiinirrerierinsissiseiiienes [ oo 2| 1FE 405,672 |...107.073 405,004 (196) | evvveveverrieriiens [ v [ 5.630 |...... 5.551 08/29/2013. | 01/01/2043.
392684 DP 8 | GREEN BAY WIS REDEV AUTH... 2| ... 1FE 106,418 |...107.913 105,348 (458) | .ooooovveeciinnes [ e | .5.400 | 5.074 09/11/2014. | 06/01/2029.
400524 GV 0 | GUADALUPE-BLANCO RIV AUTH TEX 2| 1FE 516,250 |...104.280 513,918 (903) | oo [ [ 24633 [ 4.487 06/12/2014. | 04/15/2033.
406216 AX 9 |HALLIBURTON CO SENIOR NT.......ooiiriiiriiimiiiemeieseiisseissessseseeseseenees ...110.285 500,000 500,587 (504) [ oo [ e | 28150 [ 6.095 03/11/2009. | 09/15/2019.
406216  BJ 9 |HALLIBURTON CO................ ...105.431 500,000 501,760 (85) | ovvveverrererriees | e [ 204850 | i 4.832 03/30/2016. | 11/15/2035.
406216  BJ 9 |HALLIBURTON CO................ ...105.431 500,000 519,296 (364) | ovvovvrrireiiens [ [0 4850 | 4.667 09/13/2016. | 11/15/2035.
41013M  TT 7 |JOHN HANCOCK LIFE INSURANCE CO ...112.930 300,000 [ ..ooovvererireriiens | v [ e [ e | 0:8.000 [ 6.000 ..18,000 |08/28/2003. | 08/15/2023.
41013M  UX 6 |JOHN HANCOCK LIFE INSURANCE CO......ccccoovmmririiniiiniinciiesieeiiessnii . ..111.896 400,000 | ...oooverririinninns | e | e | e | 205,800 [ 5.800 23,200 | 09/18/2003. | 09/15/2023.
413875 AN 5 |HARRIS CORP.......cccooiriiiiriiiiniiiniisieseisseisssissssisesissssssnssessssssnnnes | conenen | o [ eovienenns L 2FE| s 881,250 |...113.898 869,438 (5,250) [ ..o | e | 208,150 | 5.234 46,125 | 10/22/2014. | 12/15/2040.
414009 HC 7 |HARRIS CNTY TEX CULTURAL ED FACS REV........ccovrvimriiririiirinnriinssiiienees | cereees 2| 1FE 500,000 |...101.526 500,000 20,000 |03/25/2013. | 12/01/2031.
418056 AH 0 [HASBROINC ..107.139 542,350 (4,002) [ .ooovverrriieniin | e | 0008600 | e 5.851 33,000 |08/04/2011. | 07/15/2028.
42217K  BA 3 |HEALTH CARE REIT INC ...101.846 498,909 185 [ oo [ e |00 3.750 [ 3.764 ..18,750 | 12/06/2012. | 03/15/2023.
42824C  AX 7 |HEWLETT PACKARD ENTERPRISE CO ..101.830 496,274 | ..o | e | e | e | 20n0.2000 [ 6.247 12/30/2016. | 10/15/2035.
42824C  AX 7 |HEWLETT PACKARD ENTERPRISE CO ..101.830 | .............1,018,300 | ..............1,000,000 | ............. 1,000,972 [ oo | e [ e [ | 00:6.200 [ 6.194 12/30/2016. | 10/15/2035.
431116 AB 8 |HIGHMARKINC ..101.673 500,000 506,744 (1,722) | oo | v | e 750 | 4.623 12/07/2012. | 05/15/2021.
431116 AC 6 |HIGHMARKINC SENIOR NT SER 144A..........cccoooiimmimnniiinniinnnniisnnisniisnnns | conee | o e 1|t 2FE | ..529,290 ... 90.963 500,000 524,757 (1,046) | ..o | v | 08,125 | 5.786 09/28/2012. | 05/15/2041.
438670 T3 5 |[HONOLULU HAWAII CITY & CNTY ...100.516 960,000 968,005 (B08) [ cevevevvevererenes [ e |00 3730 [ 3.695 03/26/2015. | 10/01/2031.
44106M AQ 5 |HOSPITALITY PROPERTIES TR SENIOR NT ..105.179 200,000 198,365 357 | oo e | 00005000 [ 5.082 08/09/2012. | 08/15/2022.
44106M AQ 5 |HOSPITALITY PROPERTIES TR SENIOR NT ...105.179 200,000 199,731 59 | i | e | 00005000 [ i 5.013 08/10/2012. | 08/15/2022.
442435 4Y 6 |[HOUSTON TEX UTIL SYS ...104.032 500,000 501,518 (357) | cevereererineriens [ v [2003.228 | 3.212 . 04/03/2014. | 05/15/2022.
442435 5B 5 |[HOUSTON TEX UTIL SYSTEM 2| 1FE 519,460 |...105.135 500,000 515,967 (1,497) | oo v | 2000.3.828 | i 3.685 19,140 | 09/12/2014. | 05/15/2028.
44266R  AC 1 |HOWARD HUGHES MEDICAL INST.........coirviimieimeeieneiieceeeesesiesessenssisnens | wveree | v | cerevienes (] TFE| oo 511,300 |...104.508 500,000 507,298 (1413) | e | e | 20023.500 | e 3.423 17,500 | 03/04/2014. | 09/01/2023.
448055 AC 7 |HUSKY ENERGY INC NOTE......ccccoviimmrireririniiniiiseiiseninsessssssisessesessssnnes | cennien | oo | vevesnseons o 2FE | i 575,980 |...103.467 500,000 500,000 (6,332) [ ..o | e | 0008200 | e 5.382 31,000 |06/03/2011. [ 09/15/2017.
449505 AA 4 |IFM US COLONIAL PIPELINE 2 LLC SENIOR NT.......oooovveamviinmeivinniienniiene | cevei | oo [T | 3FE ...105.238 500,000 528,101 (8,029) | ..o | e | 008450 | 5.716 07/12/2012. | 05/01/2021.
45665Q  AF 0 | INFINITY PPTY & CASUALTY CORP SENIOR BD........ccoovvemmrremmniimeneiinnneinns | wveeee [ v | cervvreen | e 2FE ...102.060 300,000 314,334 (2,529) | ..oovveerriierins | v | 20005.000 | 4.691 11/05/2012. | 09/19/2022.
45665Q  AF 0 | INFINITY PPTY & CASUALTY CORP SENIOR BD.........cccccovmmmvimnmiiinniinniians | wvenee [ v | cenviienn | i 2FE ...102.060 500,000 528,484 (5,027) | ..o | v | 20025.000 | 4.632 04/15/2013. | 09/19/2022.
457153  AF 1 |INGRAM MICRO INC SENIOR NT.......cooouiiiimmmriinniimeneiseneisenenissessisnssiennens | eeveven | oo [ eevevennn | i 3FE]| ................250,545 | ..... 97.679 250,000 250,277 (B1) ] oo | eereveniveriiienes [ 205,000 | v 4.989 08/08/2012. | 08/10/2022.
457153 AG 9 [INGRAM MICRO INC......ccooovviriiriinriirciienisrissiissiisesienisesisssssssssssisessenenne | vevnee | oo | evvenneen T [ v 3FE| ..coove.....524,335 | ... 94.120 500,000 518,758 (3,042) [ oo | v | 0004950 | e 4.720 03/31/2015. | 12/15/2024.
458140 AN 0 [INTEL CORP.......ccooviriiiirriiereiereisesesiesesiesesissssisssenesenesssssssssessssenssnsens | oenene | o [ eeverenn T | i 1FE 103.042 500,000 496,526 233 | e | v | 04000 [ 4.036 12111/2012. | 12/15/2032.
458688 AA 9 |INTERFACE MASTER HOLDINGS INC........cccccocvveriiriiininricnicseiicrisrisnnenns. [ oo | oo v | s SFE| oo 44,115 | 94.500 45,798 1,683 ...13.318 06/23/2016. | 08/01/2018.
45868D AB 3 | INTERFACE GRAND MASTER HOLDINGS........ccocoumvvimnriiinniisnniieneiieneiiens | wovenes [ v | cereierenn [ i 1FE ...100.000 117,003 41 ...17.205 06/23/2016. | 08/15/2019.
458680 AB 3 | INTERFACE GRAND MASTER HOLDINGS.........ccooommvveimrriieniiseneseneerennnirens | eveeee [ v | cerevereen [ e 1FE .100.000 | ..ooovvvrerieeee 1,180 | 1,180 | 1,180 ....17.000 08/15/2016. | 08/15/2019.
459200 GJ 4 |INTERNATIONAL BUSINESS MACHS NOTE.........ccosvummvinrivernenierinrissninnis | vevree [ oo | evernee T [ 1FE ...103.031 500,000 (1,125) [ oo | e | 205700 | i 5.022 02/04/2011. | 09/14/2017.
459200 GS 4 |INTERNATIONAL BUSINESS MACHINES..........coooenmreermrmernnnesnneemseessnnesnne | vvveeen | oo [ervvnnnnsT | i 1FE ...122.403 477,115 (2,483) [ ..o | cevreenerinseineinns | 2005600 | e 4.904 02/03/2016. | 11/30/2039.
459200  HU 8 [IBM CORP.......ccocomrriirriiiriissiinnesisssssssssissssisessissssssssssssssssssssssssssssnnsens | sonseen | oo [ eevernenes | i 1FE ...103.684 499,297 B [ oo [ | 00:3.625 [ 3.633 02/12/2014. | 02/12/2024.
460146 AP 8 |INTERNATIONAL PAPER CO.......coooiirviiirriinriisnsissnisseiissssssssissssisnnsins | coneies | oo [ eevisneins | o 2FE 112479 200,000 198,825 233 | e e | 0008875 [ 7.072 08/28/1998. | 11/01/2023.
460146 AP 8 |INTERNATIONAL PAPER CO......cooouriiiriiireiieseniereeessesissesissessssesisnssins | seneeen | oo [ eeviveneins | e 2FE 112479 200,000 198,272 342 | i | e [ 08875 | 7.169 09/09/1998. | 11/01/2023.
460146 CM 3 |INTERNATIONAL PAPER CO.......ccoooimrriirriiinrisneiissnisneiisssissnsssessnnnns | coneeen | oo [ eevevennn | 2FE ...106.099 500,000 503,225 (186) [ cvvvoervveriiinnes [ e | 20.5.000 | 4.965 05/14/2015. | 09/15/2035.
46132F  AC 4 |INVESCO FINANCE PLACE.........ccocoomriimmrrrirernncennneissenissnsissnssssseisnnnsnns | ceneee | o [ eeveveee | i 1FE ...110.002 533,000 632,436 (965) [ ceveoevverereeienes [ e | 0.8.375 [ 4.523 10/13/2016. | 11/30/2043.
478165 AG 8 |JOHNSON S C & SON INC......cocevvriiiririnriniisniieniesissiiessisssiesenssssenns | vevene | oo | evvesnee ] | e 1FE ..104.710 500,000 541,250 (1,800) [ ..oovvvnverrinris | cevverivirinrieniens | 004800 ] e 4.404 12/01/2014. | 09/01/2040.
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478898  FF 1 |JOHNSON CNTY TEX TXBL SER 2015........cooiiiiiiiiiciinreiiieniiseseiseseiieseis | cereees . 2| 1FE 500,000 |...103.049 | .............515245 | ... 500,000 | ... 500,000 [ ..oouvverrerirenririens | e | eeveeneineneinenes | e | e 4627 |...... 4.627 |FA...... 12/08/2015. | 02/15/2035.
48203R  AD 6 | JUNIPER NETWORKS INC SENIOR BD......... s | e ..101.994 | ..............509,970 | ....... 500,000 | ... 537,510 (1,602) | ..o | e | e 5.950 |...... 5.476 |MS...... 06/10/2013. | 03/15/2041.
48203R  AF 1 | JUNIPER NETWORKS INC SENIOR BD......... SRR PR e ..106.829 | ................534,145 | ... 500,000 | ... 520,849 (B,415) | oo | e | e 4.600 |...... 4221 |MS...... . 04/15/2013. | 03/15/2021.
48203R AG 9 | JUNIPER NETWORKS INC........coomiiirinriiiriininnisiiesiiesiesisssesssisssiesienens | voenes . ..102.162 | ...coceeer.....510,810 | .oeee 500,000 | ... 514,368 (2,362) [ vooovvorrrvirenriis | oeneeiisniiineiienns | e 4500 |...... 4.336 |MS......| oo 8,596 | e 22,500 |02/04/2015. | 03/15/2024.
482480 AE 0 |KLA-TENCOR CORP. IO I e ...106.553 | .................532,765 | ....... 500,000 | ... 516,062 (V7.7 SRR [NV IO 4650 |...... 4463 |MN...... 123,250 | 12/22/2014. | 11/01/2024.
482480 AF 7 |KLA-TENCOR CORP. IOl B . . 106337 | o 531,685 | 500,000 | ... 552,474 (3,229) | oo | e | e 5.650 |...... 5.062 |MN...... e 42,375 | 04/01/2015. | 11/01/2034.
482480  AF 7 |KLA-TENCOR CORP........ccooiriiiriiiiriisneiieseiisesisssisssissesessessssssessssess | cenenes [P L 2FE| o 563,010 |...106.337 | ................531,685 | ...... 500,000 | ... 561,466 (1,544) | oo | e | e 5.650 |...... 5.018 |MN......| oo 4,644 | 08/23/2016. | 11/01/2034.
48249D 9 |KKR GROUP FINANCE CO II LLC SENIOR BD SE...........ccoovvmmmiimmmiinnnirinnne | ceveie | o e ] 1FE 511,130 |..... 98.970 ...500,000 | ... 509,723 (B84) [ coveoeverrrviienes [ e | e 5.500 |...... 5.380 [FA...... 05/02/2013. | 02/01/2043.
48249D AA 9 |KKR GROUP FINANCE CO Il LLC SENIOR BD SE [ [ N [T I 1FE| .. ..636,838 |..... 98.970 ....685,000 | ... 642,650 1,661 | oo | e | s 5.500 |...... 5916 |FA....... 07/24/2013. | 02/01/2043.
48249D 9 |KKR GROUP FINANCE CO II LLC SENIOR BD SE...........cccooummmiimariirniiriinns | cereees [ [ (] TFE| o 522,000 |..... 98.970 | ....ccoo.....494,850 | oo 500,000 | ... 521,365 | ...ovvverierineerienis | eerneerinnennens(835) | v [ e [ 5.500 |...... 5.268 |FA...... 04/06/2016. | 02/01/2043.
485134 BK 5 |KANSAS CITY POWER & LIGHT CO SENIOR NT......ccoocevimiininninnicniieinns | cevvee [ [ e | 2FE 562,570 |...105.429 ....500,000 | ... 500,869 |....ococvverieriiniies | ereieennee(10,428) | i [ e [ 6.375 |...... 5.666 |MS...... 02/11/2011. | 03/01/2018.
486063 MF 4 |KATY TEX INDPT SCH DIST GO 12/01/10 B B ST B 1FE| .. ..1,133,500 |...109.179 | .............1,091,790 | ..............1,000,000 | ............. 1,069,852 | .....vvvvvrinrriinns | cerereeeenn(22,855) [ oo [ e [ 5288 |..... 4.665 |FA....... 11/26/2012. | 02/15/2025.
49151E  7C 1 |KENTUCKY ST PPTY & BLDGS COMMN.........cooomrrirmriiereeerenieniieneiieneies | covenas [ [ o AFE| oo 563,835 |...110.658 | .................553,290 | ..ooovvririnnees 500,000 | ... 547,344 | ..o | verereeeennn(6,384) [ o [ [ 5.373 |...... 4765 |MN...... 06/09/2014. | 11/01/2025.
49337TW  AH 3 |KEYSPAN CORP........coevimriiiirisrinsiesinsiiesisninsissssssssesssensssssssssssssisnses | eovenne | o [rovererenn | e 2FE .239,292 (..108.542 | .................217,084 | ....... 200,000 | ... 234,862 | ..o | e (2311) | [ [ 5.875 |..... 4.910 |AO...... 11,750 | 02/18/2015. | 04/01/2033.
494550  AJ 5 |KINDER MORGAN INC . [ [FURRPRO i I 2FE]| .. 873,750 [..115.595 | .................866,963 | ................. 750,000 | ... 837,385 | ..ovvcrierencerienis | everienenne(8,513) | i [ e [ 7.400 |...... 6.352 [MS...... ciee.55,500 | 06/21/2011. | 03/15/2031.
494550 BM 7 |KINDER MORGAN ENERGY PARTNERS SENIOR BD.........cccovviiimrinriiniinns | o [P I 1 2FE | i 497,990 |..... 98.449 | .............492,245 | ............. 500,000 | ... 498,878 201 [ [ e [ 3450 |...... 3.464 |FA.....| 06,522 | e 17,250 | 08/08/2012. | 02/15/2023.
499764 PM 4 |KNOXVILLE TENN GAS REV SYS SERP | s . 2] 1FE 500,000 |...107.280 | .................536,400 | ....... 500,000 | ... 500,000 [ ..ooovverriiriniiinns | e [ e [ | 6.200 |...... 6.200 [MS...... .31,000 | 12/08/2010. | 03/01/2032.
50076Q AE 6 |KRAFT FOODS GROUP INC SENIOR BD.........ccoocmmivimriiiriiieneiincenieeniiennns | o e | e 2FE| o 600,000 {...102.102 | ...cccocccc0ne.612,612 | oo 600,000 | ... 800,000 [ ...oovverrerirrnririens | cererieeneieeneinnnes | eevineeeiseninenes | e | e 5.000 |...... 5.000 [JD....... crerrr.30,000 | 06/21/2013. | 06/04/2042.
511546  AA 1 |LAKEHEAD PIPE LINE COMPANY LTD SENIOR NT.......cccoooumimriimmmiinniiinniins | s [P L 2FE| s 563,680 |...104.106 | .................520,530 | ....... 500,000 | ... 500,885 | ...oovvvirrrinriiinns | v (10,613) [ oo | e | e 7.000 |...... 6.209 [AO...... | ccccee. 8726 | .o 35,000 |02/10/2011. | 10/01/2018.
51817T  AB 8 |LATAMAIRLINES GROUP S A.........covviirviincriierersnnerssnenisnessssnsssnsssnnnes | conen | o [eeevenne 1| e 2FE | cii.220,784 | ... 98.500 | ..ovrvrerrnn 234,435 | ... 238,005 | ... 221,358 579 [ oo | e | e 4.200 |...... 4.528 |MN...... 09/13/2016. | 11/15/2027.
524660 AW 7 |LEGGETT & PLATT INC SENIOR NT... ...100.033 | .................250,083 | ....... 250,000 | ... 249,626 82 | o [ e [ s 3.400 |...... 3.410 |FA...... . . 08/09/2012. | 08/15/2022.
52517P 28 9 |LEHMAN BROTHERS HLDS EURO MED TERM NTZ........ccooovvvvnnvcvnncrennns | ceree | o [T i 116,860 | 0.056 | ..oooovvererrirericrnnB6 | i 100,048 | ..o | rererieennieeenieenies [ eeveensiseneieneens | e | s | e 6.200 |......5.308 | JD....... . 06/01/2007. | 06/15/2027.
52517P 28 9 |LEHMAN BROTHERS HLDS EURO MED TERM NTZ.......ccoooouvvemmmvrervrennns | ceree | oo oo i 310,876 | oo 0.056 o 293,441 .....6.200 06/15/2007. | 06/15/2027.
52517P  3Y 5 |LEHMAN BROS HOLDINGS MED TERM NTS.......cccocoovmviimmniinnniinnniisnninneins | convi | oo [ eevvenee T i8] i.333,755 | L 0.058 | ovvvvevrrrrenn 191 | s 329,036 | ..evorrrrrirriierienii [ | s | e | | 6.625 07/13/2007. | 07/27/2027.
52517P  SZ 5 |LEHMAN BROTHERS HOLDING NOTES.........ccooocosivimmvermneireneeiecenrecennenenes | ceven | o [ eevveenins | evcveeeen8 | o 157,778 | L 0.058 5.875 06/18/2004. | 11/15/2017.
52517P  SZ 5 |LEHMAN BROTHERS HOLDING NOTES........cccomiimerirnrinriiniinnincnirenissinens | vevenee [ oo | evvvverivens [eivecnen8 | 59,233 | i 0.058 .....5.875 06/18/2004. | 11/15/2017.
52519F  DJ 7 |LEHMANBROS NOTES SERIES A..........cccoooimmriiiriiniisnniienniissneissneisnnenns | cenev | o e i8] 135,274 | L 0.056 e e | [ [ s | 5.700 12/27/2004. | 12/14/2029.
5252M0 BZ 9 |LEHMAN BROS HOLDING INC MED TERM NOTE 212,738 | ... 0.058 | .eovvvererrreneen 115 | i 197,511 | 5.625 03/07/2008. | 01/24/2013.
531543 AC 0 |LIBERTY UNIVERSITY INC SENIOR DEB. .621,192 |...107.638 618,480 (757) .....5.100 06/17/2013. | 03/01/2042.
534187 AL 3 |LINCOLN NATIONAL CORP...... ...96,900 |...105.905 . 99,928 172 | o [ [ 7.000 07/28/1999. | 03/15/2018.
540257 AQ 5 |LODI CALIF PUB FING AUTH WTR REV 500,000 |...109.292 | .................546,460 | ....... 500,000 | ... 500,000 [ ..oovveurierirriiniis e | e | e | o 6.387 10/20/2010. | 06/01/2030.
540257 AQ 5 |LODI CALIF PUB FING AUTH WTR REV 304,875 |...109.292 - 300,000 | ... 302,541 (744) .....5.387 10/26/2010. | 06/01/2030.
540424 AP 3 |LOEWS CORP SENIOR NT 773,465 |..119.740 | ................838,180 | .cccoovvrrrnns 700,000 | ... 760,929 (3,498) [ ..oovoiriceiis | e | e 6.000 06/21/2013. | 02/01/2035.
540424 AP 3 |LOEWS CORP SENIOR NT ..587,870 |...119.740 | .................598,700 | ....... 500,000 | ... 581,704 (4,625) | ..o | e | e 6.000 09/04/2015. | 02/01/2035.
543859 AH 5 |LORAL CORPORATION DEBENTURES ...95,760 |..115.110 | ..cooceeeeer 110,606 | oo 96,000 | .. 95,950 8 | i | e | e 7.000 10/28/1993. | 09/15/2023.
543859 AH 5 |LORAL CORPORATION DEBENTURES . 537,685 |..115.110 | ................575,550 | ....... 500,000 | ... 515,219 (2,899) [ ..o | e | s 7.000 04/22/2009. | 09/15/2023.
544495 UH 5 |LOS ANGELES CALIF DEPT WTR & PWR.......coiiiriiriiiciiieceseneissneissnenes | s [P (ORI 1FE .575,740 |..111.510 | .................557,550 | ....... 500,000 | ... 552,466 | .....oovvreerieriririns | e (14,990) [ ..oovvevrvienii | e | e 6.166 04/14/2015. | 07/01/2040.
546850 BY 3 |LOUISVILLE KY REGL ARPT AUTH.......cooiiiniiciiniicieississiesiesississins | e JP PP IO 1FE| .. ..509,905 |...102.193 | .................510,965 | ................. 500,000 | ... 507,337 (1,101) [ oo | e | e 3.683 09/12/2014. | 07/01/2024.
548661 CL 9 [LOWES COS INC.......coooiriiriiiceincisssisssisesisssessssssssssssssssssnssens | oo [P L TFE| 600,000 {...120.523 | ................602,615 | ....... 500,000 | ... 595,175 (4,825) | ..o e | e 5.800 02/01/2016. | 10/15/2036.
54866N  BP 3 |LOWES COMPANIES..........coooiiriiiriiiireiieceiieseiieseseeseseeseseesessessseesesesies | cevenas e | e 1FE 91,160 |..118.971 | .o 118,971 | L 100,000 | .. 96,798 340 | oo [ e [ 7.200 06/16/2000. | 09/01/2027.
55336V AG 5 [MPLXL P | s [P (ORI I 2FE| .. 487,946 |..102.969 | ................514,845 | ... 500,000 | ... 488,520 Y . RO DU IO 4.875 09/29/2016. | 12/01/2024.
55336V AG 5 [MPLX L Pucoiiceecesceceiicesessssssssss s enssienes | cerenes [ (] 2FE| o 502,470 |...102.969 | ................514,845 | ... 500,000 | ... 502,353 [(CIE:) ] SO ST PR 4.875 09/29/2016. | 12/01/2024.
56045R  DE 6 | MAINE STATE MUNIBOND BK........cccovsiimiiiniiniiiciinniinssieiiesisesisnins | cvvis e | TFE| oo 423,780 |...105.566 | ................. 422,264 | .....ocvvnn 400,000 | ... 417,637 [VRT£) ) STORIIN DRI IO 4.450 06/20/2014. | 11/01/2025.
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564759 PS 1 |MANUFACTURERES & TRADERS TRUST CO......ccooovmrvimmiiiriniiineeiiisnniiieenes | e . 2| 1FE 277875 |..... 97.933 295,306 2,011 | [ e [ e 5585 |...... 6.030 [JD....... 05/27/2008. | 12/28/2020.
565849  AB 2 |MARATHON OIL CORP........ccocooimriiiriinniiinnisniisssssssssssssssnsisnsies | e [P ORI 3FE ...1,203,800 |...110.593 | .............1,105,930 | ..............1,000,000 | ............. 1,182,571 | oo | v (12,738) [ ..o | e | e 6.800 |...... 5.649 |MS...... 05/05/2015. | 03/15/2032.
56585A AF 9 |MARATHON PETROLEUM CORP SENIOR BD.........cccoommrviienieeennieseriinneis | ceveees [ (ORI I 2FE]| .. 346,200 |...102.994 340,211 (1,710) | o | e | e 6.500 |...... 5.633 [MS...... 07/17/2013. | 03/01/2041.
56585A  AF 9 | MARATHON PETROLEUM CORP SENIOR BD........ccocovuvierimriiininrinnineiirenes | ceveene [P I (A 2FE| oo 600,475 |...102.99%4 | ..............514,970 | ...... 500,000 | ... 592,424 (3,864) [ ..o | e | e 6.500 |...... 5412 |MS...... 12/01/2014. | 03/01/2041.
56585A AF 9 |MARATHON PETROLEUM CORP SENIOR BD.........ccccoommmvenmrirnnerinnerrnnnnins | cevev | oo [ eerrenn | 2FE ..857,535 |...102.994 ...750,000 | ... 851,083 (4,301) [ oo | e | e 6.500 |...... 5.685 [MS...... 07/24/2015. | 03/01/2041.
570535 AJ 3 |MARKEL CORP SENIOR NOTE [ N (OO 2FE| .. ..537,465 |...108.814 516,001 (4,683) [ ..o | e | s 5.350 |...... 4.977 | JD....... 06/26/2012. | 06/01/2021.
570535  AK 0 |MARKEL CORP SENIOR BD.........ccocoommiiimiiniiiiniiisiessissiessissseisniis | s [P L 2FE| o 530,615 |...107.809 | .................539,045 | ....... 500,000 | ... 515,591 (3,402) | oo | e | e 4.900 |...... 4617 [J...... 08/08/2012. | 07/01/2022.
57419R PG 4 | MARYLAND ST CMNTY DEV ADMIN DEPT.........ccoovvimimiimmmeiiemeiieneireseiienees | cevinae . 2| 1FE 502,500 |...101.328 | .................506,640 | .......coo...cc. 500,000 | ... 501,917 (72:10) ) SOOI IURIRRRRTRION DTN 3.646 |...... 3.628 [MS..... 09/12/2014. | 03/01/2025.
574218 NF 6 | MARYLAND ST HLTH & HGR EDL FACS REV.......ccccovvirmriimriinriniiveriinsivenins [ e [P I (i 1 =5 496,250 |...104.097 | .................520,485 | ....... 500,000 | ... 496,875 170 | oo [ [ 4.665 |...... 4.700 | JJ....... 05/21/2013. | 07/01/2036.
575158  GP 9 |MASON CNTY WASH PUB HOSP DIST GO............. ISR I . 2] 1FE 250,000 |...107.989 | ...............269,973 | ...... 250,000 | ... 250,000 6.297 |...... 6.297 |JD....... 09/15/2010. | 12/01/2030.
575898 CS 8 |MASSACHUSETTS ST PORT AUTH......ccoooiiriiereiieceieneenesnsneiinciis | e [P (USSR I 1FE 117,000 {...118.396 | .....ccceecc... 118,396 | oo 100,000 | ... 114,521 (1,062) [ ..ooeoniieiis | e | e 6.202 |...... 5.301 | JJ....... 09/12/2014. | 07/01/2031.
579780 AF 4 |MCCORMICK & CO INC SENIOR NT......cccooiriimiiiirniineiiesniessniisssiissniis | e [P (U I 1FE| .. ..559,650 |...103.682 | ................518,410 | ....... 500,000 | ... 500,000 (994) [ oo [ e | 5.750 |...... 5.137 | JD....... 02/10/2011. | 12/15/2017.
58155Q  AE 3 |MCKESSON CORP........coiirviiiriiriiieseiieseieeseiieseseesesiesessesesieseseesesiesenes | e [ [ (] 2FE| s 348,720 |..116.154 | ...............348,462 | ....cccooeuue 300,000 | ... 348,720 | ..ooueverririirnrieens | cerevieeneineniinenes | e | e | e 6.000 |...... 5.162 [MS...... 12/14/2016. | 03/01/2041.
582839 AF 3 |MEAD JOHNSON NUTRITION CO......covuiiiriiriienirriniissieiienessessssississens | veenes [P PP IOV 2FE ..559,880 |...111.508 | .................557,540 | ....... 500,000 | ... 556,192 (2,604) [ oo | e | s 5.900 |...... 5.269 |MN...... 08/26/2015. | 11/01/2039.
585055 BT 2 |MEDTRONIC INC........ooiiiiiriiiiriiieceiieseiieceeiesesiesesiesesesesessseseseesesissnsinnes | e [ (U i I 1FE| .. 502,931 |...1105.144 | .....c...c..525720 | oo 500,000 | ... 502,725 (154) [ oo [ e | e 4337 |..... 4312 [MS...... 09/02/2015. | 03/15/2035.
585055 BT 2 |MEDTRONIC INC......coooiiiiiiriiriiineriieseiieeisessssesesssssssssssssssssessssesssisnns | oo [P I o AFE | oo 519,590 |...105.144 | ........cc.e...525,720 | oo 500,000 | ... 518,215 (1,031) [ oo | e | e 4.337 |..... 4173 |MS...... 09/02/2015. | 03/15/2035.
585055 BT 2 [MEDTRONIC INC......ccooovriiiriiiiriiiiniisceisseisseissssssssissssssssssesnssesnssennns | ovenes | oo | conevenenn [ e 1FE ..105.144 | ................525,720 | ....... 500,000 | ... 502,948 [LC74 ) [OSUR RTINS PO 4337 |..... 4310 [MS...... 09/02/2015. | 03/15/2035.
590188  JF 6 |MERRILL LYNCH & CO INC [ B SOOI (P 2FE]| .. . . 106.647 | ..o 121,578 | 114,000 | ... 113,977 330 | oo [ e [ 6.500 |...... 6.878 [JJ....... 10/19/1998. | 07/15/2018.
590188  UN 9 [MERRILLLYNCH & CO.....ccooouriiiriiinniincisneisseiessssssissssssssssssnnsions | s e | 2FE| o 194,640 |..108.799 | ................217,598 | ....... 200,000 | ... 199,901 298 | oo [ e [ 6.875 |..... 7.064 [MN...... 06/03/1999. | 11/15/2018.
590188  UN 9 [MERRILL LYNCH & CO......cooieriiiriinieineiieceiissesiessesssssissssesssssessssssssssons | s e | 2FE]| .. ...94,250 |...108.799 ...100,000 | .. 99,840 319 [ e | e | 6.875 |..... 7.29 |MN...... 08/20/1999. | 11/15/2018.
59151K  AJ 7 [METHANEX CORP.........coosriiriireinnessss s [P [ . .517,000 |..... 89.168 ....500,000 | ... 515,786 (B07) | eveveevreiriens [ [ 5.650 |...... 5.464 |JD....... . . 01/14/2015. | 12/01/2044.
59151K  AJ 7 |METHANEX CORP. e | e [ oo | veneeeeen 1 [ 2FE ] 524,250 | .. 89.168 500,000 | ... 522,518 [CEIGI) ] ORI SOOI PR 5650 |.....5.389 |JD....... e . 01/21/2015. | 12/01/2044.
59217G  AX 7 |METROPOLITAN LIFE GLOBAL FDG | MED TERM N ...100.137 ....500,000 | ... 499,858 28 ....3.000 01/10/2013. | 01/10/2023.
59217G  AX 7 |METROPOLITAN LIFE GLOBAL FDG | MED TERM.... . [P [ . ..484,400 |...100.137 500,000 | ... 489,925 1,950 [ oo v | s 3.000 03/04/2014. | 01/10/2023.
597839  CF 4 |MIDLOTHIAN TEX CMNTY DEV CORP..........ccooovuimieiireiiereiiereeieseeeesesienenins | s . 2] 1FE 437,580 |...107.156 ...390,000 | ... 432,954 (2,643) 5.500 04/27/2015. | 09/01/2034.
60871R  AD 2 | MOLSON COORS BREWING CO SENIOR BD I A ...105.250 . ....600,000 | ... 616,282 (667) ......5.000 06/11/2013. | 05/01/2042.
61166W AN 1 [ MONSANTO CO.....ccoovviiriiriiineiieseiiseiisssissse s | covenas ] AFE n..506,665 94.012 | ...cccc....e...470,060 | ....... 500,000 | ... 505,759 (B51) [ oo [ e | e 4.200 06/27/2014. | 07/15/2034.
61166W AN 1 |MONSANTO CO. s | s 1l AFE 465,575 94.012 | .cccvieeeeen 470,060 | oo 500,000 | ... 467,966 1,913 4.200 10/16/2015. | 07/15/2034.
61166W AN 1 | MONSANTO CO. . e [ AFE ] 482,110 94.012 . 500,000 | ... 482,987 877 .....4.200 03/31/2016. | 07/15/2034.
614810 AB 5 |MONTPELIER RE HOLDINGS LTD FGN SR BD........cooovvemiriirniiiniiieniiienies | e e 103.817 | oo 519,085 | i 500,000 | ... 505,360 (1,340 [ oo | e | e 4.700 01/29/2013. | 10/15/2022.
61945C AD 5 |MOSAIC CO SENIOR BD.. A1 2FE] .. 584,200 | ... 99.502 | ..oovvrrrern 497,510 | ... 500,000 | ... 575,532 (4,953) | ..oovvvriinrii e | e 5.450 04/08/2015. | 05/15/2033.
61945C AD 5 |MOSAIC CO SENIOR Bl A1 ...2FE] ................566,320 |..... 99.502 . 500,000 | ... 559,818 (3,901) <..r.5.450 05/01/2015. | 05/15/2033.
61945C AE 3 |MOSAIC CO . . 1|l 2FE i 54570 | 95.725 | .ooevierrnnn 478,625 | o 500,000 | ... 545,037 (T34) | oo [ [ 5.625 08/15/2016. | 11/15/2043.
61980A AD 5 [MOTIVAENTERPRISES LLC.......ccoooiiiiiriiireiicnisseisssissssssssesisneeias | ceneees e ..120.708 | .................603,540 | ....... 500,000 | ... 590,991 [(CIZ T USURRO ST PN 6.850 11/20/2016. | 01/15/2040.
620076 AH 2 [MOTOROLA INC.......ooiiiiiriiiriiiceiieceiiseseiissesiesesiesesiessseesssiesessesssinenes | e [ [ . . LIM7.941 ] 235,882 | . 200,000 | ... 195,800 586 | v | e [ e 7.500 |...... 8.042 |MN...... coerer 15,000 | 03/16/2001. | 05/15/2025.
620076 BB 4 | MOTOROLA SOLUTIONS INC SENIOR NT. I [ [P I (A 2FE | e 500,850 |...101.041 | .................505,205 | ....... 500,000 | ... 500,409 (94) [ oo | e | s 3.750 |...... 3.744 |MN....c.| crerern2,363 | oo 18,750 | 05/15/2012. | 05/15/2022.
629568 AQ 9 |NABORS INDUSTRIES INC SENIOR NT......coooovvvriinninniinniseiscinsssniinns [ e [P (ORI I 3FE ..530,135 |...103.811 | .................519,055 | ....... 500,000 | ... 501,435 (4,305) | ..o | e | e 6.150 |...... 5.800 [FA...... .30,750 | 05/13/2010. | 02/15/2018.
629568 AX 4 |NABORS INDUSTRIES INC SENIOR BD.........ocoomrviirrirnmnisneiiienniinniinniins | s [P PP IOV 3FE| .. ..498,350 [...101.986 | .................509,930 | .....cccooouuec. 500,000 | ... 499,364 200 [ .o [ e [ 4625 |.... 4.640 |MS...... ceennn23,125 | 02/17/2012. | 09/15/2021.
636180  BM 2 | NATIONAL FUEL GAS CO.......coomvirriiirriiiriisneisseissssissssissssssssssssesnnss | e [P L 2FE| s 504,895 |..102.534 | ...............512,670 | ...... 500,000 | ... 504,034 [(CZZ U RPN PO 5.200 |...... 5150 |Jdooires | 012,038 | e 27,444 | 06/26/2015. | 07/15/2025.
63968A QQ 1 |NEBRASKAPUB PWR DIST.......cocosriuiriiimeiirmeiisieeieseiseseisseseissessiseseioenees | cereees [ [ o TFE| oo 686,370 |...108.897 | ................653,382 | ..ccooouuiinnl 600,000 | ... 675,060 (6,169) 5323 |...... 4.653 [JJ....... rere16,013 .31,938 | 03/26/2015. | 01/01/2030.
644693 KV 4 |NEW HAMPSHIRE ST TPK SYS REV.........ccoomiiiiriiiinriiinriisneiieseisssisnsins | s . 2] 1FE 512,500 |...110.486 | ................552,430 | ...... 500,000 | ... 505,827 (2,057) 6.259 |..... 6.106 [MN...... oD, 144 ] 031,205 | 05/03/2010. | 11/01/2029.
647677  AF 0 |NEW ORLEANS NAVY HSG LLC......ccooooiriierieneiiereeiesesieseiieseseesesesnenins | s [ [ 1 AFE| oo 927,326 |..... 97.923 | .o 974,334 | 995,000 | ... 940,619 4854 | i | e | e 4314 |...... 4.629 [JD.ccoo. | oo 1,882 | ... 39,316 | 04/23/2014. | 12/15/2029.
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647677  AJ 2 |NEW ORLEANS NAVY HSG LLC......ccoovoiieiieiiinieireceiieceiseceiieseiieseiieneions 2115390 | 576,950 | 500,000 574,250 (3,882) [ ..ooevevevireriinn | e | e 5.754 |...... 4.952 03/03/2015. | 12/15/2038.
64972B VT 9 [NEWYORKNY CITY HSG DEV CORP...... ...100.653 | .................503,265 | ....... 500,000 500,000 [ ...oovveinriiinniiiens | o [ e [ s | 4400 |...... 4.400 07/09/2014. | 11/01/2032.
651639 AM 8 | NEWMONT MINING CORP SENIOR BD LAMA8 | 555,590 | 500,000 531,868 (1,488) | ..o | e | e 6.250 |...... 5.817 06/03/2013. | 10/01/2039.
651639 AP 1 |NEWMONT MINING CORP BOND........cccconmvumrimmrinirirerireninninnsissnisenieninnenes [ eovenes | oo | conneeeee 1| i 2FE | inne.463,300 ... 93.920 | ...ccoeer....469,600 | ... 500,000 468,106 1311 [ | e | s 4.888 |..... 5.275 05/03/2013. | 03/15/2042.
65334H AE 2 |NEXEN INC FGN SR BD 111,579 - 650,000 708,389 (3,352) [ oo | e | 005875 | 5.301 06/14/2013. | 03/10/2035.
65334H AG 7 |NEXEN INC FGN BD 122,052 | ..........854,364 | 700,000 814,672 (5,906) | ..oovvererrireriinn | e | 0008400 | e 5.360 06/11/2013. | 05/15/2037.
65364U  AH 9 | NIAGARA MOHAWK POWER.........cooviiiriiiiriiineisceiieseiissesissssisesiennnins 101375 | ................506,875 | ....... 500,000 499,996 0 [ e | v | e 4278 | 4.278 09/22/2014. | 10/01/2034.
654894 AE 4 |NOBLE AFFILIATES INC. SR. NOTES L4327 | MA327 | 100,000 99,749 A2 | oo | e [ 1250 | 7.339 10/21/1993. | 10/15/2023.
655664 AH 3 |NORDSTROM INC DEBS............. 121620 | .................364,860 | ....... 300,000 298,474 142 | e e [00.6.950 | 7.033 10/11/2002. | 03/15/2028.
656531 AD 2 |NORSK HYDRO ASA YANKEE DEB ...127.590 ...500,000 512,515 (1,746) | ..o | overeveniireniinens | e 72150 | 6.794 03/19/2009. | 11/15/2025.
663903 DM 1 |NORTHEAST OHIO REGL SWR DIST WASTEWTR......... 111613 551111 [ e | e (13,333) [ oo e | 006,038 | 5.296 08/13/2015. | 11/15/2040.
664787 AD 0 |NORTHERN BORDER PIPELINE CO SENIOR BD SE ..106.629 | ................533,145 | ....... 500,000 541,048 (12,963) [ oo [ e | 7500 | 6.212 03/30/2012. | 09/15/2021.
664787 AD 0 |NORTHERN BORDER PIPELINE CO SENIOR BD SE ..106.629 | ................533,145 | ....ccoceenene. 500,000 544,524 (12143 [ i [ i 72500 | 6.410 09/05/2013. | 09/15/2021.
665501  AK 8 | NORTHERN NATURAL GAS CO.......cocoverirmrirnrinrineicnnirerieresssennisesenniinnns. | vovenes | oo | connenees 1| et IFE | 0. 496,710 | ..o 96.826 | ................484,130 | ....... 500,000 496,798 88 | .o e | 4100 [ 4.127 05/04/2016. | 09/15/2042.
665501 AK 8 | NORTHERN NATURAL GAS CO......ccococommrvemmmrimereirenerrsnnsrsnesssnsssssesneneins | woveeee | oo | corvveveen ] [l IFE] 01,996,270 | ... 96.826 ....1,000,000 996,369 99 | o e | 100 [ 4.115 05/18/2016. | 09/15/2042.
665789  AX 1 |[NORTHERN STATES POWER CO........ccooooimmmiimmniimnniiinnnniinnsiinnniisnnisinnniiinns | woineee | oo | convveennn ] |l IFE] 455,000 ... 91.803 500,000 458,472 1,667 | | e | 0003700 | e 4.066 12/02/2014. | 10/01/2042.
668027 AT 2 |[NORTHWESTERN BELL TEL CO......coovviiiriiiriiineiisseisneeesesissesessesisenes ..109.289 | ................218,578 | ...... 200,000 198,610 M3 | [ |l 7750 [ 7.874 05/25/2001. | 05/01/2030.
669771 AS 6 |NOVA GAS TRANSMISSION LTD DEBS. 2121395 | 121,395 | 100,000 100,000 | vveoeeverreiirrniins | e | cereviseneiseneiees | cereineneineneiinnnens | e 12878 | i 7.875 06/16/1993. | 04/01/2023.
674599 BM 6 | OCCIDENTAL PETROLEUM CORP 125597 | 251,194 | 200,000 198,749 125 | i [ 07200 | 7.328 01/05/1999. | 04/01/2028.
674599 BM 6 | OCCIDENTAL PETROLEUM CORP 125597 | ................502,388 | ...coooen 400,000 394,932 506 | cvveeerererirerernenns | verrrerreernennnnins | eee 1200 [ oneee 7.464 01/13/1999. | 04/01/2028.
674599 BM 6 | OCCIDENTAL PETROLEUM CORP........ccoommrrerriiirriineiseneienessssssssnsssinees | veeee | v | cevvviriens o AFE | oo 97,250 |...125.597 | coovcoverreren 125,597 | i 100,000 99,015 98 | o | e | e 722000 | e 7.404 02/03/1999. | 04/01/2028.
674667 QR 4 |OCEAN CITY MD....ovoiiiiiiiriniisiisiscssisissississssssssssssssssssssssssssssns. | aoeees 2| ... 1FE 574,410 |..110.537 | .................552,685 | ....... 500,000 549,025 | .....covvivineinins | e (12,789) [ ..o [ oo | 205875 | 5.114 06/02/2014. | 11/01/2028.
675232 AA 0 | OCEANEERING INTL INC JESTSTOURPOURTUORPTORIOPN IVPROOVRN IV OO (1 2FE| 498,845 | ... 96.759 | ..ooorverenn 483,795 | L 500,000 499,134 144 | i i 04650 | 4.661 01/22/2015. | 11/15/2024.
677050 AC 0 |OGLETHORPE POWER CORP BOND SER 2007 144A.... L7374 ... 586,870 | ... 500,000 567,677 (5,206) [ +.vovvereerernrins | vrerernnrinnnrennns | 0008191 | 5.260 01/23/2013. | 01/01/2031.
677050 AE 6 | OGLETHORPE POWER CORP NOTE 2009-A SER 14 ...108.663 | ...............543,315 | ... 500,000 499,951 46 | o | e [ 206100 | L 6.105 [MS......| ccccoeee..8,941 | L 30,500 |02/11/2009. | 03/15/2019.
677050 AJ 5 |OGLETHORPE POWER CORP BOND SER A.........ccoevenrvmnricnirverrneineninniens [ eoveee | oo | onneeee 1|t AIFE | i 494,775 | L 95.361 | ...ccooeer... 476,805 | ... 500,000 495,521 187 | o [ [0 4200 | 4.244 1 D....o. | oo 1,726 | 21,000 |01/08/2013. | 12/01/2042.
677071 AB 8 | OHANA MILITARY COMNTYS LLC BOND SERACL... LA11.024 e 277,560 250,000 272,222 (1,333) | oo | e | 2000.06.043 | e 5.434 |AO...... 09/05/2012. | 10/01/2034.
677071  AF 9 | OHANA MILITARY COMMUNITIES LLC BOND SER. ..108.890 | ................246,684 | ....... 226,544 229,214 (335) | ceveveereeineiiens [ e [ 205675 [ 5.564 |AO...... 04/26/2011. | 10/01/2026.
677071 AM 4 | OHANA MILITARY COMMUNITIES BND SER B 144. ...107.610 98,272 464 | oo | e [ 205,462 | 5811 |AO...... 12/09/2009. | 10/01/2026.
677071 AM 4 | OHANA MILITARY COMMUNITIES BND SER B 144. ...107.610 523,631 (2,954) [ .oovereeivriseins | e | 2005462 | e 5.072 |AO...... 01/31/2012. | 10/01/2026.
67740Q AG 1 | OHIO NATIONAL FINANCIAL SVCS INC SENIOR.... 116425 | ... 582,125 | L 500,000 574,472 (5,416) [ ..o | e | 2008633 | i 5.551 10/29/2012. | 05/01/2031.
67740Q AG 1 | OHIO NATIONAL FINANCIAL SVCS INC SENIOR.... ...116.425 - 500,000 566,181 (4,756) | ..o | v | 2000 8.633 | e 5.663 12/07/2012. | 05/01/2031.
677659 U2 8 |OHIO STWTRDEV AUTH.......ooriirereecsnssenssssessnssinnninns | e ..108.860 | ....cccee00ee397,339 | oo 365,000 399,655 | ...ocoivveiieiiinins | s (10,143) [ ..o [ e | 20.8.050 | e 5.291 s 10/03/2014. | 12/01/2031.
678331 DD 8 | OKANOGAN CNTY WASH PUB UTIL DIST REV........coovviiimviiriiinniiinniiienies | s 113531 | .................368,976 | ....... 325,000 343,563 (825) [ coveveveeriinnis [ e | 2.6.046 | 5.672 |JD..ccc. | oo 1,615 | 19,650 | 07/19/2013. | 12/01/2040.
67910H MS 6 | OKLAHOMA MUNIPWR SYS BABS.........ccosmiuirriiiiriiiieciesreeiseseisseseiesesians | cevinas L1943 | 494443 | 415,000 458,040 (1,949) | oo | v | 2008310 | i 5.647 [ | 13,129 | i 26,187 | 02/14/2014. | 01/01/2040.
682330 AR 8 |ONCOR ELECTRIC DELIVERY.......cccocmiiiiniiiirierieriisiississiiesiesessessssiaes | cvveees L2142 242,284 | 200,000 196,377 737 [ e | e | 20 7.000 | e 7.527 |MS...... 12/17/2002. | 09/01/2022.
68245) AB 6 | ONEBEACON US HOLDINGS INC SENIOR NT.........cooovvimmmrimmmiernnerrnneirannes | oveeee [ v | ceveeneen ] | i 2FE ] ecii...506,250 | ... 97.500 - 500,000 503,357 (B94) [ coveoeveeciienes [ e | 4600 | 4.543 |MN...... 11/27/2012. | 11/09/2022.
68268N AC 7 |ONEOK PARTNERS L A11.609 | ... 558,045 | i 500,000 590,214 (4,966) | ...oovvvoreriinnii | o | 2000.8.650 | . 5.458 |AO...... 03/28/2013. | 10/01/2036.
68268N  AG 8 | ONEOK PARTNERS LP SENIOR BD.......coocoomriiiniiiriiississnisssissneisnsins | oo ...108.128 850,314 (4,299) | ..o | v | 08133 | 5311 |FA..... 05/28/2013. | 02/01/2041.
68389X AV 7 |ORACLE CORP.........ooiiiiriiiriisereieceieseiies e | cereees ..102.371 502,171 (132) [ oo [ e | 04300 | 4279 ... 07/02/2014. | 07/08/2034.
68389X AV 7 |ORACLE CORP 102371 | 511,855 | 500,000 503,139 (190) [ covoovrvecnriinnns [ e | 24300 | 4.269 [JJ...... 07/15/2014. | 07/08/2034.
68389X  BE 4 |ORACLE CORP.........coooviiiriiireiereseceessneessnenssnesssnesisnesissnsssssssssssnsnnnns | conene | o [ eeeveene 1| it IFE | ii..492,270 .. 98.768 | ................493,840 | ...... 500,000 492,948 407 | oo | e [ 200.3.900 | e 3.961 . 05/05/2015. | 05/15/2035.
693476 BB 8 | PNC FUNDING CORP SUB NTS ..100.320 | ...cceree0re 501,600 | i 500,000 500,000 498 | .o | e | 205625 | 5.810 |FA...... 04/10/2008. | 02/01/2017.
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69349L  AE 8 | PNC BANK N/A BANK NOTE........coouiririiiiernerienisneiseesssissessesssessssssssessesnns | eovnees | o | eovevenenes | vevens 1FE| oo 527,650 |...105.084 | ............cc... 525,420 | .....cccoounvee. 500,000 501,024 (3,072) | oo | e | e 6.875 |..... 6.515 05/27/2008. | 04/01/2018.
69352) AN 7 |PPLENERGY SUPPLY LLC SENIOR NT.......ooovrviiimviiiniiinnniisnniisnsisnniesnnns | cvenee [ oo | cenvvienn [ i AFE ..546,980 |.....79.500 | .................397,500 | ....... 500,000 522,511 (5,873) | oo | e | e 4.600 |...... 4.205 11/21/2012. | 12/15/2021.
69352) AN 7 |PPL ENERGY SUPPLY LLC SENIOR NT. Y I A 4FE .498,310 |....79.500 | .coocceerreeen397,500 | i 500,000 499,115 241 | s [ e [ 4.600 |...... 4.616 09/11/2013. | 12/15/2021.
69352) AN 7 | PPL ENERGY SUPPLY LLC SENIOR NT......cevumiiiriiniiiieinesienienisnisnnins | e | [ veverirenns 1 AFE | oo 492,000 |.....79.500 | .................397,500 | ....... 500,000 495,714 1143 | | e | s 4.600 |...... 4.675 10/07/2013. | 12/15/2021.
69362B  AJ 1 [PSEGPOWER LLC........ccooooiiiiiiriirniiiersseiseneesnessneisssesssnssssnssssnssnnnes | cevene | oo [ eevereenn | 2FE .607,500 |..122.377 | ...............611,885 | ...... 500,000 603,021 (G4 ) OURRORTOR DR IR 8.625 |...... 7.09 06/07/2016. | 04/15/2031.
69362B  AY 8 |PSEG POWER LLC SRINT......ooiiiiiiiiiriiireisreiseseieseiseseisessssesessssssienns | ceeeees A 2FE]| .. .528,270 |...104.023 | ....cccc0eeeen 520,115 | i 500,000 511,779 (3,534) | ..o | e | e 4150 |...... 3.928 05/07/2012. | 09/15/2021.
70109H  AM 7 | PARKER-HANNIFIN CORP..........ccoviviiriiiniiinniiinniisssiisssiisssiesssesssnesssnines | evvies | oo | e L TFE| i 1,005,000 |...102.170 | ............. 1,021,700 | ..cooovvienes 1,000,000 | ...ccoovvuuee 1,004,430 (283) | eveveererineriens [ e [ e 4.200 |...... 4.179 11119/2014. | 11/21/2034.
702138 AA 9 |PARTNER REFINANCE B LLC SENIOR NT......cccoooiiiiimriiimnriinniineneieneinnns | ceveeen | o [ eevieneees (] 2FE| oo 552,855 |...108.082 | .................540,410 | ..cccoocvrrnnns 500,000 519,506 (7,551) [ oo | e | e 5.000 |...... 4.522 08/13/2012. | 06/01/2020.
702333  5E 1 | PASADENA TEX INDPT SCH DIST.....cooivimriiririiiiesinsiieniesesssissiiseiinns | vovenes 2| 1FE 303,000 |...102.330 | .................306,990 | ....... 300,000 302,483 (200) [ cvvoverrererrirenns [ v | e 4.089 |...... 4.049 e 12,267 | 06/05/2014. | 02/15/2030.
705322 AJ 4 |PEDERNALES ELECTRIC COOP INC BOND SER 02........ccoumvveemerimmrieienies | eveeee [ v | cevrvvennns | e TFE| oo 96,000 |..110.398 | .....cccee.. 110,398 | oo 100,000 98,528 611 5.952 |...... 6.200 |MN....c. | v 750 | oo 41,664 | 06/17/2009. | 11/15/2022.
705322 AJ 4 |PEDERNALES ELECTRIC COOP INC BOND SER 02........cccvuvummveniinciieniiens [ eoverie | [rveiieiins | e 15 563,750 {...110.398 | ................551,990 | ..ccoovrrns 500,000 524,187 ((IKTE) (USSR DU I 5.952 |..... 5.374 07/12/2011. | 11/15/2022.
70914P  NF 5 |PENNSYLVANIA STATE BABS........ccoooiimiiiimriisniisseisssiessssssssisssssesssenns | coveees 2| 1FE 549,500 |...107.898 | .................539,490 | ....... 500,000 531,293 (9,388) | ..o | e | e 5.350 |...... 4.868 04/14/2014. | 05/01/2030.
71343P  AC 5 |PEPSIAMERICAS INC.........oiiiiiiriiiiriieneieseiiesesisesesiesesissesesssssesessssensens | ceneven | oo [ cevirenenes o AFE| oo 554,050 |...116.738 | .................558,008 | .....ccccooumuuc 478,000 544,544 (3,802) | oo | e | e 5.500 |...... 4.745 07/02/2014. | 05/15/2035.
713448 BS 6 |PEPSICO INC.......ccoviiniiciieriiisnsniesenisesssississesiesessssssssssssssessesssens | covenee | o | veverirene | oo 1FE ..562,975 |...110.180 | .................550,900 | ....... 500,000 557,097 (2,519) [ oovvvererririernin | e | e 4875 |.... 4.330 09/03/2014. | 11/01/2040.
71644E  AF 9 |PETRO CANADA.......cooiiiiiiiteiieceiieceie e | cereees Al 1FE ..190,000 |...126.233 | ................252,466 | ....... 200,000 196,3% 357 [ e | e | e 7.000 |...... 7.368 coerer 14,000 | 03/08/1999. | 11/15/2028.
71644E  AG 7 |PETRO CANADA SENIOR NT.....cooorviirrirnriineiinssisnssessssssssssssssssnssssnns | oeveeen | oo [ eevieennes o AFE | oo 685,332 |...116.549 | ........cc......699,294 | ..coooiinnl 600,000 670,771 (4,083) [ ..o | e | e 5.950 |...... 5.209 [MN......| coovrvernen 4,499 | ... 35,700 | 06/19/2013. | 05/15/2035.
718172 AU 3 |PHILIP MORRIS INTLINC.......ooiiiiiriiiriiieriisneisseiieseiiesssissssisnesisnenenns | wvenes [ oo | coneviennns | eovens 1FE 471,230 ... 92.336 | ...ccooo........461,680 | ....... 500,000 A71,230 | e [ e | s | s | s 3.875 |...... 4.112 12/02/2016. | 08/21/2042.
718548 AH 7 [PHILLIPS B6..........oooiiieciiiiciicciiseiieesiiee s | e A 2FE]| .. ..555,820 |...117.868 | .................589,340 | ....cccooeu 500,000 548,843 (1,994) | oo | e | e 5.875 |...... 5.285 07/23/2013. | 05/01/2042.
718546  AH 7 [PHILLIPS B6..........coooiveeiiiiiriicniisnsississcssnissssssssssesssssssssssssnssss | s [ o0 | coneieinns L 2FE| oo 1,140,750 |..117.868 | ............. 1,178,680 | ..ccooovvnnee 1,000,000 | ...cccooeuuee 1,129,455 [(CIVA <) OO DO I 5.875 |...... 5.150 11/13/2014. | 05/01/2042.
718549  AC 2 |PHILLIPS 66 PARTNERS L P........ccooooiiiriiiciiinciisnnissnissneissseesesssssnesnnnens | venee [ v | cereveneen ] [ e 2FE LT24733 |..... 92.147 750,000 725,184 451 | s [ e [ 4680 |...... 4.843 17,550 | 07/19/2016. | 02/15/2045.
718781 CE 5 | PHILOMATH ORE SCH DIST.....ccoonvvvvvrnens 112.115 250,000 282,321 (3,432) | oo | e | e 5472 |..... 4.698 .13,680 | 06/09/2014. | 06/15/2027.
720186 AH 8 | PIEDMONT NATURAL GAS CO INC.........oovrveinrvereneerererreneereneersnenisennsnnnns | oveeee | v | cereveveen ] [l IFE ] .499,130 [ .. 99.434 500,000 499,237 46 | s | e [ 4.100 .20,500 | 09/15/2014.| 09/18/2034.
72018Q AD 3 |PIEDMONT NATURAL GAS CO INC MED TERM NT.. ...122.786 ....500,000 516,572 (2,312) veren 1400 .37,000 | 03/03/2009. | 10/03/2025.
72650R AR 3 | PLAINS ALL AMERICAN PIPELINE L P SENIOR . . ...109.304 500,000 544,517 (2,254) [ oo | e | e 6.650 .33,250 | 10/08/2015. | 01/15/2037.
72650R  BF 8 | PLAINS ALL AMER PIPELINE LP/PAA FIN CORP..........ccoovvuierrrrmmniiinniiieneis [ cviree | oo [ e (] 2FE| oo 764,108 |..... 95.799 ....750,000 760,875 (1,763) | oo | oo | oo 3.600 .27,000 | 03/04/2015. | 11/01/2024.
731167 EA 6 |POLKCNTY FLA UTIL SYS REV 09/14/10 2| 1FE 708,359 |...111.014 ....685,000 700,455 (4,121) [ oo | e | s 5.935 .70,330 | 08/07/2013. | 10/01/2040.
731167  EA 6 |POLKCNTY FLAUTIL SYS REV 09/14/10.........coviiriiiniiineiieniiisneiieniiienins | s 2| 1FE 520,790 |...111.014 500,000 513,850 (3,693) 5.935 10/09/2013. | 10/01/2040.
73358W  HG 2 [PORT AUTH OF NY & N J..cciiiiiieiiieiieeeiesiisssisssiessiessisessisessssssees | cevinas 2| 1FE 517,000 |...104.365 500,000 515,068 (773) 4.500 07/17/2014. | 04/01/2037.
73358W TZ 7 |PORTAUTHNY &N J.. 2| 1FE 500,000 |...104.623 500,000 500,000 4426 .22,130 | 10/07/2014. | 10/15/2034.
737679  CY 4 |POTOMAC ELECTRIC POWER.........cooiiiiriiimeiiereeieneiienesiesesiesesiesesiesnnins | wveees [ v | coreviinns (] 1 =5 288,913 |...117.220 290,000 289,375 K7 A ORI ORI IO 5.750 .16,675 | 09/16/2004. | 04/15/2034.
740189 AN 5 | PRECISION CASTPARTS CORP........ccccvevirririiiniiiniinsiiesiesississssiessisssienins | veenes ...104.705 750,000 746,563 197 | i [ [ 4.200 .31,500 | 06/04/2015. | 06/15/2035.
742404 AN 6 | PRINCETON THEOLOGICAL SEMINARY DEB ...107.088 500,000 506,584 (753) .....4.555 22,775 | 10/16/2013. | 07/01/2026.
74251V AH 5 |PRINCIPAL FINANCIAL GROUP INC SENIOR BD.........ccccccovmrimmimnniinnicnniinns | ceries | ev | ceriven 1 | 2FE | cic..500,000 ... 98.574 500,000 500,000 [ ..ooorvverriieneiinnns | ceveeinneiisnniinnens [ e [ e | e 3.125 15,625 | 11/26/2012. | 05/15/2023.
74267C  AC 0 |PROASSURANCE CORP SENIOR NT........covviiiimriimiiiemieieseiieneieeseiesnesens [ oo . ...108.085 500,000 506,974 (1,196) | oo | e | o 5.300 .26,500 | 11/25/2013. | 11/15/2023.
743315 AJ 2 |PROGRESSIVE CORP..........cooooiriiireiiriiieceeiesesiesesiesssiesesieseseesessesesienens | o Al 1FE ...94,553 |...127.035 100,000 97,643 210 | oo [ e [ 6.625 cereennn8,625 | 04/15/2002. | 03/01/2029.
743674  AX 1 |PROTECTIVE LIFE CORP SENIOR NT......cocovvimiiimriiiinninnieiienieninnsiennies | eovenes | [ veverienns o 2FE| s 598,000 |...113.133 500,000 525,867 [ .vooueeververirenriiens | cevrrines (16,333) [ oo [ v [ e 7.375 |....8.166 [AO..... | w1779 | e 36,875 | 08/06/2012. | 10/15/2019.
743755  AJ 9 |PROVIDENCE HEALTH & SVCS BOND..........cooimvvirerireriseiieseeisseiessniees | e ...107.956 500,000 509,999 (1,739) [ oo | e | e 4.379 .21,895 | 10/09/2013. | 10/01/2023.
743862 AD 6 | PROVIDENT COS INC DEBS..........ccoosiiimiiniiiciiniiinissiesiesissesssissionens | e ...107.560 200,000 199,693 336 | e | e | 7.000 .21,000 | 12/06/2001. | 07/15/2018.
743862 AD 6 |PROVIDENT COS INC DEBS.........coocoimviimniiiniiinniisssiisssiessssssnsissnsisniies | s ...107.560 100,000 99,787 367 [ e | s | 7.000 |...7.407 [Jdocies | v 3,241 | 08/08/2002. | 07/15/2018.
74432Q  AC 9 | PRUDENTIAL FINANCIAL INC........oooiiiniiiiniiriiniississiesieissssssiiess | s ...115.169 200,000 194,649 336 [ [ [ 5.750 12/19/2003. | 07/15/2033.
74432Q  AC 9 |PRUDENTIAL FINANCIAL INC.......coooiriiiriiiniinnisssisssiensssseieesssinniens | s ...115.169 200,000 197,289 VI [OOSR PO 5.750 12/29/2003. | 07/15/2033.
74432Q  AC 9 |PRUDENTIAL FINANCIAL INC........coooiviriiniinrinincissississiesssssesssssssenns [ s ...115.169 100,000 99,063 [T RO DU DO 5.750 |....5.852 [Jdocics | e 2,662 | o 01/15/2004. | 07/15/2033.
74432Q  AC 9 | PRUDENTIAL FINANCIAL INC........coooiiiniiirierinisnissiseiesiesiiesisssiissienns | s ..115.169 300,000 298,384 107 | oo [ v [ 5.750 |....5.808 [Jd.cccce | coreeernn 7,987 | o, 02/12/2004. | 07/15/2033.
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745332 BL 9 |PUGET SOUND ENERGY INC MED TERM NT SER B........cooovemmrvimeniirnniinns | overee [ v | cereviins o 1FE| oo 538,655 |...129.788 | .................648,940 | .......c........ 500,000 523,566 (2,034) | ..o | e | e 7.000 |...... 6.498 [MS...... 08/07/2009. | 03/09/2029.
747525  AJ 2 |QUALCOMM INC.......oovviiriiriiiriississnisnssssisssisssssssssssssssssnssssnsss | wvenes | oo | coneveennn [ e 1FE .500,765 |...105.552 | ................527,760 | ....... 500,000 500,698 (G10) 1 R OO OO 4.650 |...... 4.643 MN...... 05/14/2015. | 05/20/2035.
747525 AJ 2 |QUALCOMM INC.......iiviieiieiieriieseieseieseis e | e Al 1FE| .. .488,250 |...105.552 | ....cccecccc. 527,760 | oo 500,000 489,229 B18 | oo [ e [ 4.650 |...... 4762 |MN...... 06/05/2015. | 05/20/2035.
747525  AJ 2 |QUALCOMM INC......oviiuririiiiininieiiesieeissisiiesissssessesisssssssssessssensene. | covenes | o | veverienes (i TFE| oo 464,170 |...105.552 | .................527,760 | ....... 500,000 466,999 1,886 | oo | e | s 4.650 |...... 5.009 |MN...... 07/24/2015. | 05/20/2035.
74834L AN 0 | QUEST DIAGNOSTIC INC BOND..........ccoouemeeirmerirmericneerssesisseesssesessnnennnss | wvenee [ oo | cervveveen [ e 2FE 300,284 |..118.177 | ...............296,624 | ....... 251,000 292,606 (3,208) | ..ooveveeveeriinn | e | e 6.950 |...... 5.809 [JJ...... 06/17/2013. | 07/01/2037.
74834L  AQ 3 |QUEST DIAGNOSTICS INC.....ccoouveimiiereiireiiseieeseisesessssesssssesissesisssssens | s A 2FE]| .. ..826,000 |...108.115 | ....cccc0oeeenn. 756,805 | oo 700,000 823,717 (2,283) | ..o | e | e 5.750 |...... 4.873 [J....... 08/03/2016. | 01/30/2040.
749607  AC 1 |RLICORP SENIOR NT.......ooiiiimiiiriiieniiineiisseiessssissesissssssnsssssnssesnsses | ovnnes | oo | coreveinns L 2FE| s 402,392 |...104.470 | ............... 417,880 | .occovvrrrnnes 400,000 401,528 (G  UOURRURRO STURITOIN PR 4875 | ... 4.846 (MS...... 10/03/2013. | 09/15/2023.
753035 AC 8 |RANK GROUP FINANCE PLC.........coovivmriiieniiereirsneeissesisensissseisensisnnens | wvenee | oo | cenevereen ] [ e 1FE ..100,000 |...100.000 ....100,000 100,000 | ovoveevercriieeeios [ e | e | cereeseneieneenens | oo 7125 |...... 7125 [J....... 06/04/1998. | 01/15/2018.
759351  AJ 8 |REINSURANCE GROUP OF AMERICA INC SENIOR.........ccccourvmrimriiniirinns [ e A 2FE| .. ..835,298 |...109.410 ....750,000 789,983 | ..o | e (10,662) [ ...cvvvevereererins [ v [ e 5.000 |...... 4.489 |JD....... 10/31/2012. | 06/01/2021.
759351  AJ 8 |REINSURANCE GROUP OF AMERICA INC SENIOR.........ccooommvvimmriiinniiienies | veree [ v | e (] 2FE| s 554,035 |...109.410 | ................547,050 | ..cccovirrnnne 500,000 523,158 [UAAL) ) [OOSR ORI IO 5.000 |...... 4512 |JD....... 01/15/2013. | 06/01/2021.
763227 QB 4 |RICHARDSON TEX.....ccoiiiiiiiniiniiiciisisiinsississiesis s | soeees 2| 1FE 517,961 |...102.651 ....515,000 517,675 (156) | ovvveevrevsrieens [ [ 4.000 |...... 3.977 |FA..... 7,788 03/27/2015. | 02/15/2035.
779240  HF 0 |ROUND ROCK TEX INDPT SCH DIST.......ooomririmiriinniiiniississesissniisnniis | s 2] 1FE 444,856 |...111.984 ....400,000 429,512 (8,236) | ..vovveververriins | s | e 6.024 |..... 5417 |FA..... 0,035 03/31/2014. | 08/01/2035.
78387G  AQ 6 | SBC COMMUNICATIONS NOTE........osccrmremirrerirerireeseesssisensenssssssensssesseens | oseenn | oo | vevereeenns (] 2FE| oo 205,358 |...111.828 | .................223,656 | ....... 200,000 203,125 (185) [ coveoevererienes [ v | e 6.150 |...... 5.990 [MS...... 12/06/2004. | 09/15/2034.
78387G  AQ 6 | SBC COMMUNICATIONS NOTE........cccoommimirirerieninreiininnisenieninsesenssninnies | evnien | oo | veverennes | v 2FE .566,510 |..111.828 | ................559,140 | ..... 500,000 560,352 (3,695) [ oo | eeveeeeneeeeerceneens | et 6.150 |...... 5.428 |MS..... 05/06/2015. | 09/15/2034.
78390X AC 5 |SAIC INC SENIOR BD SER f........cooiiriiireiireiiceiieseeiesesiesesessesssseseesesens | cereees Al 3FE| .. ..834,000 |..... 95.166 | ...coooveeennn 713,745 | 750,000 821,885 (3,231) [ oo | e | e 5.950 |...... 5.351 [JD....... e 44,625 | 04/18/2013. | 12/01/2040.
786005 PM 4 | SACRAMENTO CALIF MUN UTIL DIST REV......coomirverriomreinrniinennineniinens | e [ v | cevevireens (A 1 =5 501,251 |...123.630 | .................566,335 | ...ccccooes 450,000 493,291 (2,330) [ ..o | e | e 6.322 |..... 5676 [MN......| ..........3,585 | ......... 28,449 | 08/13/2013. | 05/15/2036.
791697  BX 2 | ST LOUIS MO SPL ADMIN. BOARD.........cocvurviimriiimiieneiieseiissesisnssesnssinne | wvenes [ oo | coneviennns | eovens 1FE ..109.335 | .................328,005 | ....... 300,000 315,170 (1,329) | oo | e | e 4750 |...... 4473 |AO...... .14,250 | 06/11/2014. | 04/01/2029.
793323 LV 6 |STPETERSBURG FLA PUB UTIL.... . JSSTSTTUSPOURSTROOPPOURVRN VPPOORS DUR IUPROOPOON I OOV 1FE| .. . 13521 | 567,605 | 500,000 564,070 [ ..ooovverreriirriiiens | cereiien (17,085) | ..o | e | e 6.400 |...... 5.3% |AO...... crerer.32,000 | 08/15/2014. | 10/01/2039.
795681 GM 1 | SALT LAKE CNTY UTAH MUN BLDG.........coccoimviimiiinnisneisnsisseisnsiesnniens | cvenes [ oo | covvviinnns | eovens TFE| s 357,594 |..121.220 | .................363,660 | ...... 300,000 347,995 (A114) | s e | e 5.820 |...... 4.883 [JD..ccoo. | v 1,435 | 17,460 | 09/12/2014. | 12/01/2029.
796237  VZ 5 | SAN ANTONIO TEX TXB GEN-B.......ccovviiieiirriieceiieneiisceiesessneessssssenenns | evenee [ oo | cererereen [ e 1FE 689,162 |..112.244 | ...............679,076 | ....... 605,000 861,756 [ ....ovverrererccriiins | cereii (15,839) [ ..o | e | e 6.038 |..... 5.301 |FA..... .36,530 | 06/05/2014. | 08/01/2040.
796269 UD 8 | SAN ANTONIO TEXINDPT SCH DIST.......cvvuovrivirireriiiiniicniiseiienissiissiinnis [ eovenes | oo [eeverinenn | s 1FE| .. 491,401 [..112.144 | ............... 493434 | ... 440,000 473,214 (9,269) [ ..oovvuviriiciis | e | e 6.097 |...... 5.459 |FA...... .26,827 | 03/31/2014. | 08/15/2031.
797355 L7 7 | SAN DIEGO CALIF UNI SCH DIST......oiiviiceiiinniieneiieceeissesiscnsisnesisneniene | wveees [ oo | coveviveenns | cevens TFE| oo 484,288 |...112.448 472,978 (4,524) | ..o | e | e 5.260 |.....4.670 |JJ...... .22,618 | 07/21/2014.| 07/01/2027.
798764 7F 7 | SAN MARCOS TEX.... . 2| 1FE 500,000 |..... 98.213 500,000 ......4.000 .20,000 | 12/11/2014. | 02/15/2032.
803402 DE 3 | SARASOTAFLAWTR & SWRSYS REV.......cocosiriiiiriiiiriiiinciisnissniiisniiinns | s 2| 1FE 1,036,000 |...107.188 | ..............1,071,880 | ..............1,000,000 | ............. 1,023,736 (6,330) [ oo | e | e 5.675 .56,750 | 07/30/2013. | 10/01/2040.
80589M AD 4 | SCANA CORP MED TERM NT 544,850 [..104.583 | ................522,915 | ............. 500,000 521,958 (5,806) | ...oocvevererriinn | oo | e 4.750 .23,750 | 12/24/2012. | 05/15/2021.
808626 AE 5 | SCIENCE APPLICATIONS INTL CORP NOTE. . ..607,150 |...106.099 500,000 579,422 (5,640) w1125 .35,625 | 02/29/2012.| 07/01/2032.
81170T DS 6 |SEACOAST FLAUTIL AUTHWTR & SWRREV.......ccooooiiriiiiriiiriieciicniiins | ceveees 2] 1FE 502,610 |..112.943 | ...............564,715 | ... 500,000 501,663 (131) [ oo [ | 6.430 .32,150 | 10/20/2009. | 03/01/2030.
812728 QQ 9 | SEATTLE WASH WTR SYS......cooiiiiriiiriiinreiereiiereiieseisssesiessssesssiesssienes | e ..115.944 ....500,000 577,538 (7,269) 5.520 .27,600 | 09/12/2014. | 08/01/2028.
816705 HB 6 | SEMINOLE CNTY FLAWTR & SWR REV. .. 112,151 657,057 (5,882) .....5.443 40,913 | 08/26/2013. | 10/01/2040.
816851 AP 4 | SEMPRAENERGY SENIOR BD........ccocouriiireiiieiinesiesesiesseiesesessesisnnnens | e ...118.763 586,385 (3,972) | oo | e | e 6.000 .30,000 | 10/21/2015. | 10/15/2039.
822582 BE 1 | SHELL INTERNATIONAL FIN B V....covooiiiiiiiniieiienicessissiesiesesssssis | voenes 101546 | e 710,822 | 700,000 694,674 307 | v | e | e 4.130 .28,875 | 05/06/2015. | 05/11/2035.
824348  AQ 9 | SHERWIN-WILLIAMS CO.......ccccosrviirinriimiinrisniinnisnisniissisnssssssssissisinnisinss. | avnees | oo | conviennns 1|t IFE | 01,482,600 ... 89.772 . 500,000 482,716 116 ......4.000 .10,000 | 11/04/2016. | 12/15/2042.
832696 AB 4 | SMUCKER UM CO.......oovroiimrireiieceiecsiese s | e 103.548 | ...cccoe0eeen 517,740 | o 500,000 508,050 (147 [ oo | e | s 3.500 17,500 | 02/24/2014. | 10/15/2021.
833034 AG 6 | SNAP-ON INC NOTE.......ccooiiiiriiimriinniisneiisssissssisssssssssessssessssssssssssnses | s ...109.758 ....7100,000 699,859 131 | e [ s [ 6.700 146,900 | 02/19/2009. | 03/01/2019.
833034 AJ 0 | SNAP-ON INC.....iiiimriiiieiieceeiesesieresiesesiessise s ssesssenees | i . ...102.952 500,491 (53B) [ cvveveeverrrirenns [ e | e 4.250 e 21,250 | 12/09/2010. | 01/15/2018.
833096 HH 6 | SNOHOMISH CNTY WASH PUB HOSP GO.......c.cocvuieriiirinnineiirenieniisnins | e 2| 1FE 490,000 |...105.093 | .........cc......514,956 | ..ccoovvvrnnens 490,000 490,000 | ..vovovernriiriieniies | e | e | e | 6.129 |......6.129 |JD.......| e 2,468 | .o 30,032 |09/23/2010. | 12/01/2030.
833116 BT 2 | SNOHOMISH CNTY WASH PUB UTIL DIST........coooosmveameireneerenenrnnennenennenes | eveeee [ v | cererereen [ e 1FE ..570,450 |...109.940 | .................549,700 | ....... 500,000 551,076 (7,045) 5.254 .26,270 | 04/17/2014. | 12/01/2025.
837004 CD 0 |SOUTH CAROLINA ELECTRIC & GAS CO........oovvvericnreincrisnsnnsiinniis | s Al 1FE| .. .570,415 [..112.295 | ...............561,475 | ...ccccoouce. 500,000 568,015 (2,400) [ ..o | e | s 5.500 ceerennn 27,500 | 04/12/2016. | 12/15/2039.
837004 CK 4 |SOUTH CAROLINA ELECTRIC & GAS CO.......ooovvveiriiiriiisneiississnsissniinns | venee [ o0 | ceveiiinns L TFE| o 498,970 |..... 98.400 | ................492,000 | ....... 500,000 498,991 21 [ e | | e 4.100 |.....4.108 |JD..cccce | v 899 | e 10,364 | 06/08/2016. | 06/15/2046.
842471 BY 9 | SOUTHERN CALIF PUB PWR AUTH......... JSVSTOUSPPURTURIUR IUPPUVRN VR UORRPPOOY i IOV 1FE ..566,375 |...110.875 | ......c........554,375 | ..o 500,000 546,094 [UAT5) ) [N ORI IO 5.610 .28,050 | 04/09/2014. | 07/01/2024.
84474Y  AA 4 | SOUTHWEST AIRLINES CO BOND SER 2007-1 CL........ccccovimmmveinriiiniiinnirs | cevei | oo e | 1FE ..584,658 |...111.562 | .................592,960 | ....... 531,507 560,289 (4,506) | ..o | e | 6.150 .33,961 | 07/08/2011.| 02/01/2024.
845389 DY 8 | SOUTHWESTERN CMNTY COLLEGE CALIF GO........coovveirrrernireneiiecniienes | e 2] 1FE 252,218 |..111.507 | ...............278,768 | ....... 250,000 251,129 [C70 ) TR SN PR 7.230 |....7.166 |FA....| e 7,527 | o 18,075 | 11/02/2009. | 08/01/2039.




Annual Statement for the year 2016 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA
SCHEDULE D - PART 1

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

9L'0L3

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

F

0 Current Year's

r Unrealized Other-Than- | Total Foreign Stated

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

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
848644 R3 6 | SPOKANE CNTY WASH TXB.....ooouiiriiniiieiiesiieiseeissisessessssessssssssesssssnnes | soeees IO o 1FE| oo 529,700 |...104.699 | ...............523,495 | ............... 500,000 | ... 519,896 (5,080) [ .oooevermerirriinn | e | e 5.010 |...... 4729 |JD....... 04/21/2014. | 12/01/2032.
848712 NY 7 | SPOKANE CNTY WASH SCH DIST........covviimriirriiereisneisssisseisseiisnniinns | s . 2] 1FE 558,455 |..108.791 | ................543955 | ... 500,000 | ... 538,494 [(CIR: 72 ) (ORI DU I 5.500 |...... 4.924 |JD....... 04/22/2014. | 12/01/2029.
850752  LP 9 |SPRINGFIELD MASS.......ooiiiiieiiireiisreeieeesiesesiseseisesessessiessiesssssseions | e e | e 1FE| e 117,578 | .. 114.915 | e 114915 | 100,000 | ... 114,160 (1,465) | ..o | e | e 6.000 |...... 5.103 [JD....... 09/11/2014. | 06/01/2027.
867229 AD 8 | SUNCOR ENERGY INC......ccoosiimmriiiririitiisiissiesiesiesesssisssiesiessesesssins | soenes [P [ o 2FE| s 577,550 |..114.957 | ..............BT4,785 | ....... 500,000 | ... 571,446 (4,308) | ..o | e | e 5.950 |...... 5.151 | JD....... 08/04/2015. | 12/01/2034.
867658 AK 5 | SUNOCO LOGISTICS PTNRS OPERS LP SENIOR B.........ccocoovvvevemviraciiinnn | ceve | o [T | 2FE ..580,000 |...102.529 | .................512,645 | ....... 500,000 | ... 568,571 (2,857) [ oo | cevrieeneriseeineens | e 6.100 |...... 5.259 |FA...... 01/24/2013. | 02/15/2042.
867658 AM 1 |SUNOCO LOGISTICS PTNRS OPERS LP SEN BND P I N (OO 2FE| .. 517,120 |.....89.822 | ............... 449,110 | .ccoccooeuee. 500,000 | ... 514,955 (590) | eveveernerenneirens [ e [ e 4.950 |...... 4.786 | JJ....... .24,750 | 05/03/2013. | 01/15/2043.
867658 AM 1 |SUNOCO LOGISTICS PTNRS OPERS LP SEN BND.........ccccoovmmviiiniiiiniiiians | cereees [P L 2FE| o 592,212 |....89.822 | ................538,932 | ... 600,000 | ... 592,312 100 | e [ e [ e 4.950 |...... 5.015 | JJ....... 09/06/2016. | 01/15/2043.
867914  AZ 6 | SUNTRUST BANKS SENIOR NOTES.........ccooouiriiiimeeinreeienenieneiissesessesiens | wvenee [ v | corevirieens | covens 2FE ..387,800 |...102.883 | .....cccocc.. 411,532 | coivriiirnnnnn 400,000 | ... 400,000 636 [ .o [ e [ 6.000 |...... 6.189 06/13/2008. | 09/11/2017.
871829 AD 9 |SYSCO CORP DEB JOON e | e 2FE| .. .541,250 |..121.204 | .................606,020 | ....... 500,000 | ... 522,647 (2,427) | oo v | e 7.160 |...... 6.614 . 05/11/2009. | 04/15/2027.
871829  AF 4 | SYSCO CORP.......c.oiiiiireiirieceieceiieseiiece e | s [ [ (] 2FE| s 506,275 |...120.976 | .................604,880 | ....ccccooeuuee 500,000 | ... 503,573 (B49) [ oo [ e [ e 6.500 |...... 6.419 |FA....| ... 13,534 | ... 32,500 | 04/15/2009. | 08/01/2028.
871829 Al 6 |SYSCO CORP......coociiricissricissicsisissssissiesisssssssssssssssssssssnnns | e | oo [ eeeeneneen T | s 2FE ..353,550 |...111.054 ....300,000 | ... 347,303 (2,877) [ oo | v | e 5.375 |..... 4.561 4,462 .16,125 | 09/09/2014. | 09/21/2035.
872287  AF 4 | TCI COMMUNICATIONS INC DEBS, [ B IO (P 1FE| .. ...99,625 |...133.964 ....100,000 | .. 99,866 LI USROS PR 7.875 |...... 7.905 2,977 04/22/2002. | 02/15/2026.
87425E  AJ 2 | TALISMAN ENERGY INC SENIOR NT......coooiiriiimiiinriieniiieneiseseiieneiseneins | cereees [ [ (] 2FE| s 526,250 |..... 75.802 | ..oovrreeenn 379,010 | o 500,000 | ... 522,255 (1141) | o | e | e 5.850 |...... 5.558 [FA......| oo 12,181 07/29/2013. | 02/01/2037.
87425E AN 3 |TALISMAN ENERGY INC FGN SR BD . revrerenneien [ s [P PP IOV 2FE 491,765 |..... 70.100 486,295 (1,492) | oovvvererriieniis | v | e 5.500 |...... 5.033 3,119 05/08/2013. | 05/15/2042.
874476 HD 9 | TALLAHASSEE FLA ENERGY SYSREV........ [SSTTURRRROTORN IO [ (U i I 1FE| .. ..648,939 |...118.902 ...580,000 | ... 639,658 (2,652) [ oo | e | e 5.969 |...... 5.335 8,631 07/29/2013. | 10/01/2040.
878742 AS 4 |TECK RESOURCES LIMITED FGN BD......coovouurvirrriecriineiisesnieneisessisnnees | s [P I (I AFE | oo 421,480 |..... 95.734 | v 382,936 | oo 400,000 | ... 417,388 (UL T4 [T SRR PN 6.000 |...... 5.69% [FA .| v 9,074 09/13/2011. | 02/15/2040.
878742 AY 1 |TECKRESOURCES LIMITED.......ocoomiiiimiiimiiiniiiiseiisniesssiessssessssssnsienns | s [P o AFE| oo 253,750 |..... 95.000 | .................237,500 | ....... 250,000 | ... 252,219 [(CT£) ) SOOI SOOI PO 3.750 |...... 3.695 3,904 12/05/2012. | 02/01/2023.
880162 DL 3 | TEMPLE TX UTIL SYSTEMS TXBL.....oourireirriirieriereseessenissisessesessessenians | seeees . 2| 1FE 500,000 |...107.025 | ......c..........535,125 | coooooiiienne 500,000 | ... 500,000 [ .oouvverrerirrnniriens | cereeieennineneineees | eevineneineninenes | e | e 5.050 |...... 5.050 0,515 03/19/2014. | 08/01/2044.
880162 DL 3 |TEMPLE TX UTIL SYSTEMS TXBL....coorurvrrrrirerirenrisesssseessssssssssssssssssnnns | wenees . 2| 1FE 522,000 |...107.025 | ................535,125 | ....... 500,000 | ... 519,977 [(4:35) ] USROS PO 5.050 |...... 4837 [FA.....| oo 10,515 05/20/2014. | 08/01/2044.
880451 AT 6 | TENNESSEE GAS PIPELINE DEBS SRR OO [P PO IOV 2FE ..181,800 |...101.370 ...180,000 | ... 180,000 [CCic) N TR VSOOI OO 7.500 |...... 7.426 .3,366 04/15/2002. | 04/01/2017.
88163V AD 1 |TEVA PHARMACEUTICALS............. LA11.212 ....500,000 | ... 557,819 (3,197) | oo | | e 6.150 |...... 5.422 2,805 161,500 | 02/04/2014. | 02/01/2036.
88163V AD 1 |TEVA PHARMACEUTICALS............ LA11.212 500,000 | ... 587,655 (4,738) | oo | e | e 6.150 2,805 07/15/2014. | 02/01/2036.
882384 AC 4 | TEXAS EASTERN TRANSMISSION LP SENIOR NT.......ccooommvvimmmvimenirnnnirens | woveene [ ev | vervrevee ] | i 2FE ] .499,010 | .. 96.586 . ...500,000 | ... 499,478 110 ....2.800 2,953 10/24/2012. | 10/15/2022.
88283L HU 3 | TEXAS ST TRANSN COMMN 118.388 | .....coeee.....591,940 | ... 500,000 | ... 573,598 (5,810) [ ..oovvnrverrieris | v | s 5.178 09/12/2014. | 04/01/2030.
884903 BM 6 | THOMSON REUTERS CORP FGN SR BD.........ccccoomumvvmmrirmmeiraneereneineneninns | weveeee | v | cereveveen ] [ n2FE ] i..958,750 | ... 93.615 .1,000,000 | ... 961,950 1,422 4.500 05/28/2013. | 05/23/2043.
884903 BM 6 | THOMSON REUTERS CORP FGN SR BD.......cccoevuverimrinerierisrinnivnnineinenes [ eovenes | oo | cenneeen 1| el 2FE | cnnr...388,106 | ... 93.615 . ...425,000 | ... 390,968 1,272 4500 07/24/2013. | 05/23/2043.
887315 BB 4 | TIME WARNER COMPANIES INC T4 223,482 | 200,000 | ... 203,562 (400) [ covoooeveenieenns [ e | 6.850 12/05/2003. | 01/15/2026.
887315 BN 8 | TIME WARNER INC. ..122.299 184,671 ...151,000 | ... 153,736 (323) 6.625 04/12/2004. | 05/15/2029.
89153V AB 5 | TOTAL CAPITAL INTL ...100.616 .344,107 338,930 752 2875 02/24/2014. | 02/17/2022.
893526  8Y 2 | TRANSCANADA PIPELINES LTD FGN NT ..109.516 547,580 503,846 (3,550) [ .oooeveverrireriinn | e | e 7.125 02/06/2009. | 01/15/2019.
89352H AD 1 | TRANS-CANADA PIPELINES LTD FGN SR NT ..123.647 618,235 | ....... 500,000 | ... 570,546 (3,713) [ oo | e | e 6.200 01/07/2014. | 10/15/2037.
89352H AD 1 | TRANS-CANADA PIPELINES LTD FGN SR NT. ..123.647 556,412 ...450,000 | ... 520,979 (2,448) ......6.200 05/12/2016. | 10/15/2037.
893830 AF 6 | TRANSOCEAN SEDCO FOREX INC NOTE.........ccoovvemmmremmnrimnneinnneeseneennnees | oveeee | v | cervvereen] | ndFE | 577,500 | ..o 83.000 ....500,000 | ... 556,331 (4,306) | ..oovveoerierri | e | e 7.500 .37,500 | 02/01/2012. | 04/15/2031.
898735 SF 3 | TUCSON ARIZ COPS-T...... [P [ . . 103.846 | ..............519,230 | ....... 500,000 | ... 511,200 (ST OO RTINS DY 4.506 .22,530 | 07/09/2014. | 07/01/2029.
902494 AT 0 | TYSON FOODS INC SENIOR BD........coocriiemreiimreiirreiiceeiesesieseseeseseesenenas [ [ . . ...106.609 | .................533,045 | ......cccccenenn. 500,000 | ... 504,525 (987) [ ceveoeverervienes [ e | e 4.500 .22,500 | 08/02/2012. | 06/15/2022.
90345W AD 6 |US AIRWAYS BOND SER 2012-2 CL A . 106.184 | ... 324742 | ... 305,829 | ... 309,126 (1,199) | oo e | e 4.625 15,035 | 12/18/2013. | 12/01/2020.
904000 AB 2 |ULTRAMAR DIAMOND SHAMROCK CORP [ . . 102,148 | e 766,110 | 750,000 | ... 833,926 (2,152) [ oo | e | e 6.750 .25,313 | 07/20/2016. | 10/15/2037.
905572 AD 5 |UNION CARBIDE CHEMS & PLST.......ccooourriirriirriiseiieesisessissessessseeenees [P [ . . L8776 e 237,552 200,000 | ... 199,198 LT 20 ST UPOTORRTORPOR DO 7.875 . 02/24/2003. | 04/01/2023.
905572 AD 5 |UNION CARBIDE CHEMS & PLST........cccooiiriiimriiineiinnieseiisnsisseiensiineies | s e | 2FE| s 525,000 |..118.776 | ................593,880 | ....... 500,000 | ... 507,127 (1,316) | oo | e | e 7.875 |....7.500 [AO...... | ceoeceee 9,817 | oo 06/13/2003. | 04/01/2023.
905581 AR 5 |UNION CARBIDE CORP..........ccooovirrieriiieriiieceiiesesiesessesessesesssseseesesennens | wvenee | oo | corevireenns | covens 2FE ..199,000 |...120.944 | ................241,888 | ....... 200,000 | ... 199,667 A8 | e | e [ 7.500 01/15/2003. | 06/01/2025.
905581 AR 5 |UNION CARBIDE CORP. . . e | 2FE| .. ..300,000 |...120.944 | .................362,832 | ....... 300,000 | ... 300,000 [ ..ooovvernriinniiinns | e [ e [ s | e 7.500 02/10/2003. | 06/01/2025.
906437  AS 7 |UNION CNTY ORE SCH DIST 11-T. I O e | e TFE| o 595,170 |...114.156 | ................570,780 | ...... 500,000 | ... 577,609 (6,798) | ..o | e | oo 5.700 06/11/2014. | 06/15/2029.
90783V AA 3 |UNION PACIFIC RAILROAD BOND 2005-1 TRUST......c..cccourimiiirrineiieninnies | o [P I (1 TFE| oo 343,869 |..107.452 | ................351,899 | ....... 327,494 | ... 335,915 (2,434) | oo | e | e 5.082 |....4.840 [JJ..c. | 8,299 | 01/25/2011. | 01/02/2029.
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90932P  AA 6 |UNITED AIRLINES INC......coooriiuiiiriiiiriiereiseseiieceiesseieesesiesesseseseesesens | ceeeees ..103.493 | i 473,592 | 457,607 460,155 (B21) [ coveeeveeeriienes [ e | e 4.000 |...... 3.970 |AO...... 03/25/2014. | 04/11/2026.
913017 BJ 7 |UNITED TECHNOLOGIES CORP.........ccooovimriimiiiniiinsisneiessissnssisnsiines | s .. 116.284 | ................581,420 | ... 500,000 577,326 (4,149) | oo e | e 5.400 |...... 4.643 MN...... 02/04/2016. | 05/01/2035.
91311Q  AE 5 |UNITED UTILITIES PLC FGN SR BD......cooiriiriiireieceiieseiiseseieeseiseneioens | e . . ..104.900 | ....occcc0.ee.524,500 | oo 500,000 519,750 [ ..oovverreririreriiens | cereiien (10,773) [ oo | e | e 5.375 |...... 4760 |FA....... . 11/19/2012. | 08/01/2019.
91428L  FS 0 |UNIVERSITY HAWAII REV.....coiiviirintiieiiniiicnienissississsiesiesissssssssssssiness | vevenes 2| 1FE 768,750 |...109.276 | ......ccce..819,570 | oo 750,000 759,986 (2,863) [ ..oovoeriniienis | e | s 5.834 |..... 5.692 |AO...... | cc0eeee 10,909 | ... 43,755 | 09/30/2010. | 10/01/2030.
914760 3L 5 |UNIV. OF OKLAHOMAL. .........coomiiiiniiiieiiieiseseisseeeseesesessessesessesssesssenens | e 2] 1FE 503,785 |...112.403 | ................562,015 | ...... 500,000 502,424 [(CECLE) ] U SRR PO 6.102 |..... 6.056 [JJ....... .30,510 | 03/26/2010. | 07/01/2030.
915137 X7 3 |UNIVERSITY TEXAS FIN REV BOND..........covvvuirviirieinniereienseissneissneiennnes | veeee | v | cerevirinns (] TFE| oo 474,440 |..110.284 | ..o 441,136 | s 400,000 443,025 | ..o | s (16,855) [ ..oovveverrireriins | oerviiereiienniiiens | e 6.276 |...... 5291 |FA..... .25,104 | 03/05/2013. | 08/15/2041.
91754R QD 2 |UTAH STBRD REGENTS.......ccoooiriiiriiineiieriisneisssesnssissssissssssnssesnnsens [ eovies | oo | wveneiiins | coneee TFE| e 120,045 |..123.736 | ......c......... 123,736 | ccccvvernnenn. 100,000 116,927 (1,336) [ oo | e | e 6.241 |..... 5199 |FA...... 09/12/2014. | 08/01/2030.
918204 AR 9 |V F CORP BOND DTD 04/15/04 8.00%.........ccocmrveerrrrerrneemreresneneennnesnnneenens | veree [ v | cerevereen [ e 1FE ..1,113,500 |...117.602 | .............1,176,020 | .............. 1,000,000 | ...ccovvennee 1,093,090 (5,974) | oo | e | e 6.000 |...... 5.388 |AO...... 08/06/2013. | 10/15/2033.
91913Y AE 0 |VALERO ENERGY CORP BOND.......ccooumiiimiriirirriiriiniinsiiesienissesssissiiens | eveens A 2FE]| .. 270,863 |...123.383 | .................308,458 | ....... 250,000 264,570 [(CICX) T RN RSO PO 7.500 |...... 6.922 |AO...... ceerenn. 18,750 | 09/07/2010. | 04/15/2032.
91913Y AL 4 |VALERO ENERGY CORP NOTE........ccoormiurriierierirnsesensssesesssnssnsssessssens | coneeen | oo | veverneenns (] 2FE| oo 769,508 |...115.669 | ................867,518 | ..cccoovirinnns 750,000 764,756 (750) [ oo [ e | e 6.625 |...... 6.457 [JD.coces | oo 2,178 | 49,688 |09/02/2010. | 06/15/2037.
91915W  AB 8 | VALIDUS HOLDINGS LTD SENIOR NT......ccoovivieririiniinniinnissiienisniessiennies | evvenes | oo [rvvenneen | s 2FE .529,030 |...131.021 | .................655,105 | .....cccc..uuec. 500,000 523,744 (1,075) [ oo | e | s 8.875 |...... 8.388 | JJ....... .88,750 | 02/21/2012. | 01/26/2040.
91915W  AB 8 | VALIDUS HOLDINGS LTD SENIOR NT......cosiviiirriiniisniseneisnissesienniis | o Al 2FE| .. .613,050 |..131.021 | ................655,105 | ...... 500,000 594,557 [GRE 7 [UNNURROIN DR I 8.875 |... 7.238 [J....... 08/24/2012. | 01/26/2040.
920253  AF 8 | VALMONT INDUSTRIES INC........ccooiriiireiiiriieniiieneieseiseseisessissesssesseinns | evenee [ oo | cerevienns (] 2FE| oo 246,090 |..... 89.083 | ..cccverennn 222,708 | ... 250,000 246,382 135 | oo [ e | 5.000 |...... 5.079 |AO...... 11/21/2014. | 10/01/2044.
920253  AF 8 | VALMONT INDUSTRIES INC......cccovvvierimriiiiinnineiireninrienissississesisnessssnnes | eovnnee | o [ reverirenn | e 2FE ..491,200 |..... 89.083 | ... 445,415 | L. 500,000 491,336 136 | oo [ [ 5.000 |...... 5.090 |AO...... 08/03/2016. | 10/01/2044.
925524 AV 2 |VIACOM INC.......oooiiiireiereieneiseseiienesiesesiesesisesessenssissessssessssssssssssnnns | wovenee | oo | cenevcneen ] [ e 2FE]| .. .189,250 |...103.891 | .................207,782 | ....... 200,000 194,144 K15 ORI IPRRRRRIR IO 5.500 |...... 5.812 [MN..... 04/13/2004. | 05/15/2033.
925524 AV 2 |VIACOM INC......ceviiiiiiirinriiniinsiicsissississsisssiessesssssessssssssesssssssnssennies. | eovnnes | o | vevenenenn | s 2FE| i 93,875 |..103.891 | .......cc....... 103,891 | oo 100,000 96,664 219 [ [ e [ 5.500 |...... 5.859 |MN...... 04/14/2004. | 05/15/2033.
925524 AV 2 |VIACOM INC........cooiriiiriiiiniiscesnesneisneissssissssissssessssssssessssssesnnssnnns | wvnnes [ oo | conevenenn [ e 2FE ...95,635 |...103.891 | ....ccc0eerr 103,891 | 100,000 97,545 LT SRR USURORRRROIN DO 5.500 |...... 5.751 |MN...... 10/19/2004. | 05/15/2033.
925524 AV 2 |VIACOM INC......ooooiriiireieriieceiseneiiseseisesesiesesiessssesssiesessesesssssssensssnnns | woveeee | oo | ceeeveneene ] [ e 2FE ..196,520 |...103.891 | .................207,782 | ....... 200,000 198,056 129 | oo [ e [ 5.500 |...... 5.597 |MN...... 02/01/2005. | 05/15/2033.
925524 AV 2 |VIACOM INC ..103.891 | .o 207,782 | ..o 200,000 197,951 LIS OO ROURIROIN PO 5.500 |...... 5.603 |MN...... 02/18/2005. | 05/15/2033.
925524 AV 2 | VIACOM INC ..103.891 | i 311,673 | 300,000 296,545 228 | . | e | e 5.500 |...... 5.615 [MN...... 03/01/2005. | 05/15/2033.
925524 AV 2 |VIACOM INC ..103.891 | ... 207,782 | ... 200,000 190,260 B42 [ oo [ e [ 5.500 |...... 6.022 |MN...... 03/28/2005. | 05/15/2033.
92553P  AQ 5 |VIACOM INC SENIOR DEB.........ccccoocumriimiinriinincinnisniinsisniisnsnisssssnsnnns | conves | oo | eevvvnnens ] [ it 2FE | i 784,792 | 85.938 800,000 786,671 L OO IR IO 4.875 |.....4.969 |JD....... 06/11/2013. | 06/15/2043.
92553P  AZ 5 [VIACOM INC........coiiviriiiirviiereiiiereiseseiseneiiesesiesesisssesissessssssssssssssssnssnenes. | conene | oo [ eeveveenn 1| e 2FE | ii0...502,500 | ... 89.024 ....500,000 502,226 (132) ooer4.850 12/04/2014. | 12/15/2034.
92857W  AQ 3 | VODAFONE GROUP PLC FGN BD. . A13325 | .......n...566,625 | ... 500,000 556,620 (2,980) | ..oovvevrieiinii | e | e 6.150 01/28/2014. | 02/27/2037.
92857W  AQ 3 | VODAFONE GROUP PLC FGN BD... 13325 | 566,625 | 500,000 572,121 (3,636) 6.150 11117/2014. | 02/27/2037.
92857TW AQ 3 | VODAFONE GROUP PLC FGN BD... ..113.325 500,000 536,824 (1,872) ......8.150 09/02/2015. | 02/27/2037.
92976W BH 8 | WACHOVIA CORP MED TERM NOTE. ..104.167 | .................520,835 | ....... 500,000 499,828 1,029 | oo s | e 5.750 03/07/2008. | 02/01/2018.
931142 CB 7 |WAL-MART STORES INC ..119.034 ....500,000 570,512 (3,991) 5.250 09/22/2014. | 09/01/2035.
931427 AB 4 |WALGREENS BOOTS ALLIANCE. ...100.657 799,672 (3,072) .....4.500 03/24/2015. | 11/18/2034.
960413  AG 7 |WESTLAKE CHEMICAL CORP.........coovvvireriirriisnneiinniiseneseneisenesssnesssneens | woveene | ov | ceneveveen ] [ n2FE ] i..501,610 | ..o 98.375 501,587 (072) 1 RO EOVTOROOOR DU 5.000 08/04/2016. | 08/15/2046.
962166 AS 3 | WEYERHAEUSER CO DEBS.... ...118.683 118,683 | oo 100,000 99,646 59 | i [ e [ 7.125 08/02/1993. | 07/15/2023.
962166 AS 3 | WEYERHAEUSER CO DEBS ..210,952 |...118.683 .237,366 200,000 203,025 (576) w1125 04/09/2003. | 07/15/2023.
962166 BR 4 |WEYERHAEUSER CO....... 2217514 |.A27.371 | 254,742 | 200,000 209,330 (625) | voveereirieens [ [ 7.375 12/05/2003. | 03/15/2032.
962166 BT 0 | WEYERHAEUSERCO....... .419,676 |...121.851 410,799 [(1£:) ) OSSO RPN PO 6.875 .27,500 | 12/23/2003. | 12/15/2033.
96332H CG 2 |WHIRLPOOL CORP MED TERM NT.......cooooiiiiriiiiriiineieseieseissesesieneseens | cevinas A 2FE]| .. ..609,132 |...106.808 . 608,004 [(CHEC) | ST UTURORRORTOIN PPN 5.150 coerer.30,900 | 06/21/2013. | 03/01/2043.
96949L  AB 1 |WILLIAMS PARTNERS L P....covvviiiiirieiinnieiienisnississsisessenssssssnsssnnins | eeenes | o | veverienes (A 2FE| s 496,600 |..... 98.227 | .oveviee 491,135 | L, 500,000 496,600 | ..o | cerierinrinninni | e | e | 4.000 |....4.027 |MS.....| ..........5,863 | ......... 20,000 |03/24/2015. | 09/15/2015.
96950F  AF 1 |WILLIAMS PARTNERS L P SENIOR BD.........coooriimmeiameinneieneireneisenennenes | ceveven | oo [ eevevene | 2FE ..608,350 |...106.268 | ................531,340 | ....... 500,000 593,070 (A167) | oo | e | e 6.300 .63,000 | 05/03/2013. | 04/15/2040.
96950F  AF 1 |WILLIAMS PARTNERS L P SENIOR BD.........cccoomviinmrinnriinnniinnniisnsiisnsiinnns | cvvviee | oo [ eevinnnn | i 2FE| .. ..583,385 [...106.268 | .................531,340 | ....cc.ccooe. 500,000 571,893 (3,207) [ oo | e | e 6.300 . 06/03/2013. | 04/15/2040.
98385X AT 3 | XTOENERGY INC SENIOR NT......ooiiviinriiiiriiinniisnnissnisssisssissnisnniinns | coneeen | oo [ eevevnnnn | i TFE| 718,415 [..109.338 | .................650,561 | ....... 595,000 596,714 | oo | e (20,569) | ....ovvvvrvinrii | s | e 6.500 |......5.383 |JD....c.. | oo 1,695 | e 38,675 |02/18/2011. | 12/15/2018.
983919 AH 4 | XILINXINC.....covooreiiireiiireiieceieceiieseeisesesiesssiesssiesessssssssssssssesssssssssssnssnns | woveeee | oo | ceeeveneene ] [ e 1FE .495,845 |...101.203 ....500,000 497,807 893 | oo [ e [ 3.000 .15,000 | 03/13/2014. | 03/15/2021.
98417E  AK 6 | XSTRATA FINANCE CANADALTD FGN SRNT SER........cccovvimmmiinnniiinniiinns | cevei | o e | 2FE| .. ..804,750 |...107.301 ....750,000 774,524 (6,844) | ..o | i | e 4.950 .37,125 | 08/02/2012. | 11/15/2021.
98934K  AB 6 | ZENECA WILMINGTON INC.......coooviirriimiiiimemiereeieceeiesesissnesissessssesisnenins | eevenen | o [ eeveveeeins | e TFE| o 543,910 |..122.209 | ...............611,045 | ... 500,000 517,452 [CCTCT£:) ORI DR I 7.000 |....6.435 |MN......| ... 4411 | 35,000 |03/02/2009. | 11/15/2023.
98956P  AG 7 |ZIMMER HOLDINGS INC........osvviiinriinriisnniisnsisssiissssisssisssssssnsssnnsisnnss | cnneies | oo | coveiennies 1 2FE| o 775,560 |..... 93.566 | ..o, 701,745 | L 750,000 773,094 (1,345) | ..o | e | s 4.250 |....4.110 |FA.....| ..o 12,051 | e, 31,875 | 03/24/2015. | 08/15/2035.




81’0l

Annual Statement for the year 2016 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year
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
989822 AA 9 | ZURICH REINSURANCE SR NOTES.........cocosriiimiiiereiireiinssiisnesiesesinseies | e o e | e 2FE| o 191,940 |..114.816 | ....ooccccceeene. 229,632 | ....... 200,000 | ... 197,824 384 | s [ e [ 7125 |...... 7424 |AO...... | e 3,006 | ......... 21,375 | 09/06/2001. | 10/15/2023.
989822 AA 9 |ZURICH REINSURANCE SR NOTES.........coccoimmiiimiiiimiisismsisisssisssssssssssssssnies | e L | 2FE| i, 102,208 |...114.816 114,816 100,000 | ... 100,688 (L) TSRO (RPN PPN 7125 ... 6.971 [AO...... | ccovvva 1,503 | .o 12/18/2003. | 10/15/2023.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations........ . . s 289,163,492 XXX coer......289,190,194 271,783,305 | ......... 284,230,967 | ...coooooovriannenns 0 [ . (1,178,838) 0 0 XXX XXX XXX | ... 3,781,570 |....13,625,612 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... [OOSR 289,163,492 XXX | e 289,190,194 | .......... 271,783,305 | ......... 284,230,967 | ..o 0. (1,178,838) 0 0 XXX XXX XXX | ... 3,781,570 |....13,625,612 XXX XXX
Totals
7799999.  Total - ISSUET OBIIGALIONS. .......vveoieeiiieeries e | s 331,785,419 XXX | s 335,611,211 | ..cccoee. 31