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Annual Statement for the year 2016 of the  UNited Transportation Union Insurance Association

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. re@SUNY SECUMHES........vvuveereeecieeieeieeieesseisesssise e sesseesssessnssns | sevesseens 10,045,972 | ....coouc.e. 47 | . 10,045,972 | oo | e 10,045,972 | ... 4.5
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..........o.evevevererersernnens | ovevernnens 5,572,258 | ............. X 5,572,258 | ..cooevvirrerieireiieeiies | e 5,572,258 | .....ccco.... 2.5
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...............ccccovvevees | covvrne 13,541,058 | ............. 6.4 | ... 13,541,058 | ..cocveeerererieicieiees | e 13,541,058 | ............. 6.1
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 GNMAL............cccoceverveveeeveeeeeesereienees | covrveseennnns 864,199 | ....oco.. 0.4 | i 864,199 | ..o | e 864,199 | ... 0.4
1.512 Issued or guaranteed by FNMA and FHLMC............ccocoorinminninnis | covreennne 12,793,516 | ..ovvenve. 6.0 | .o 12,793,516 | oo | ceveeeiineeene 12,793,516 | ..covvenevn. 5.7
1,513 All OtNE ... stnssssessenses | sresssnensnens 364,453 | ......oo.u 0.2 | e 364,453 | .o | e 364,453 | ....ocoeuu 0.2
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........cccooee | covvnvenns 4,151,016 | .ocovvnvee 2.0 | e 4,151,016 | oo | ceereerniienins 4,151,016 | ..ccevene. 1.9
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Ling 1.521........ccoueunrunrenerrnnineerneiineeinseineees | veeeenens 2,037,708 | ..o 1.0 | e 2,037,708 | oo | e 2,037,708 | ..ocvvnven. 0.9
1,523 All OtNEI ..ottt ssessensns | sresssnennes 6,434,932 | ............. 3.0 | e 6,434,932 | ..o | e 6,434,932 | ............. 2.9
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). ... vvoevrireireiee ittt sntsnts | eeseens 114,681,308 | ........... 54.0 | .. 114,681,308 | ...oovvorveerrerireiinnes | e 114,681,308 | ........... 51.3
2.2 Unaffiliated non-U.S. securities (including Canada ..7,544,251 7,544,251 7,544,251
2.3 Affiliated SECUMLIES. ......cverreeereecriecieieieeeieessseessessisenesssnissesenesssssnenes | envnsnennensessssnnenneninns | erveenennnens0000 | [ | s 0
3. Equity interests:
3.1 Investments in MULUAL FUNDS..........ocvurieriirii e | eoereenens 3,963,659 | ..ccovnen. 1.9 | e 3,963,659 | ..ovveeriiirieninnns | s 3,963,659 | ....cvvenne. 1.8
3.2 Preferred stocks:
321 AFFIEEE. ... oottt | sbesieeisei e | i 0.0 [ [ e | e (I 0.0
3.22 UNGfiliALEA. ... .eeereereeeeeei ettt et nsenes | eesseeenesseesensnssessanes | eeseseenens 0.0 [ o [ ererressnniessnineenes | e eneenes 0 [ oo 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfIIEA. ...ttt ns | entene sttt entenis | eeseseenea 0.0 [ o [ e | e [V IO 0.0
3.32 UNffili@ted........ccoverereerierieiireis i | enesnees 14,186,546 | ............. 6.7 | oo 14,186,546 | ...ovvvrvererreircrnens | verererinenens 14,186,546 | ............. 6.3
3.4 Other equity securities:
341 AFFIBEE. ..ottt | sbeniees e | i 0.0 [ oo e | s 0 [ oo 0.0
342 UNGFIlIALE. ...ttt ensseees | ceeetees e | e 0.0 [ oo [ e | e 0 [ o 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFFIEE. ... veoveoeee ettt | sttt | e 0.0 [ oo [ et | e [V [ 0.0
3.52 UNAffiliAteA.......veereeeirierieieiiesirris sttt sssenes | sessssssssesssnssssessanss | sessesseneas 0.0 [ oo e | s 0 [ oo 0.0

© o N o

. Total invested assets

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

53

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

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

............ 2,878,586
............ 1,855,576

................ 2,878,586
................ 1,855,576

........ 223,664,148

............ 223,664,148
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Annual Statement for the year 2016 of the  UNited Transportation Union Insurance Association

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 1,561,746
2. Costof acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt
2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e 0
3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13, ...ttt
3.2 Totals, Part 3, COIUMN 11 ...ttt 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 41,646
8.2 Totals, Part 3, COIUMN ...ttt 41,646
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 1,520,100
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 1,520,100
SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans
1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e
2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s 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. ACCTUAL OF QISCOUNL........oeuiieiitiieiie it bbb
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O........ouiiiiiiiecie bbb
52 Totals, Part 3, COMN B N 0 NE ............................. 0
6. Total gain (loss) on disposals, Part 3, Column 18..........c.cccovevervrrerrcrrerenn JJ . N ' ....... SRR
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........c..cciiicieiseeee sttt s s e bbb et e e
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 0
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 0
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 0

S102
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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

2. Cost of acquired:

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

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

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

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

Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes
Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e

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

© o N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17......oieeieiierieie sttt
9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt

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

11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens
12. Deduct total NONAAMILEEA GMOUNLS...........cccoiueieieieesitecee ettt bbbt bbb bt s s bbb b b st b e e s e bbb st b b s et s st nss st

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

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
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7 ...ttt es bbb s8££t

Accrual of discount

L

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 997,446
A4 Pt 4, COIUMN Tttt ees s eeess et st E R8RSR (21.475)

214,930,510

11,406,302

205,027

975,971

Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.iuiiiieieie ettt bbb s bbb s bbb s s bbb bbb et nen
Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........c.cuiuieiiirieeesee ettt sttt

Deduct amMOrtiZation Of PIEMIUM...........c.ciueieieiiieieisctee ettt bbbt bbb bbb s st s s bbb s bbb bbb s bbb bbbt es bbb e st st

© N o o

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

3,220

12,751,747

580,405

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

12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e

Si03

214,188,878

214,188,878
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SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........ovvververrvces | covrvvvevcrincrinnns 25,402,004 | ...oooovvrrrriinnn 25,987,837 | cooovvvvrerrirciinne 25,645,431 | ..ovvvoecricrnnne 24,199,303
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....oerrseesssses | v 25,402,094 | ..o 25,987,837 | oo 25,645,431 | oo 24,199,303
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ieieceeiceiiiessicees | v 13,541,058 | ..oovveerinae 14,893,428 | ...oovveverns 13,637,716 | oo 13,455,000
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. Totals........... ...31,966,425 ...34,232 688 ...31,641,096
Industrial and Miscellaneous, SVO Identified 8. United States 117,584,846 .123,647,807 .115,163,660
Funds and Hybrid Securities (unaffiliated) 9. Canada .3,084,173 3,372,644 .2,875,000
10. Other Countries 4,460,078 4,286,591 | oo 4,464,119 | e 4,481,000
11. Totals......ccoocoe. 125,129,097 .131,307,042 122,519,660
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONdS.......coueerseeesssrnnsne | covveenireieiennes 196,038,674 | ...covvvvvrennen 206,420,995 | ..o 197,514,610 | oo 191,815,060
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. United States.........ovuveerveeenes | v 18,150,205 | ...ovovveirene 18,150,205 | ...ovvvvvvireiene 15,980,677
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23, TOtalS....ooreecrersrireserrissienenes | cveeesenesnnresneens 18,150,205 | ..oovvrvrerienes 18,150,205 | ..ooovcreririenes 15,980,677
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common Stocks......... | ccoovcrnirien. 18,150,205 | ..oovvvvreriis 18,150,205 | ...oovvveririees 15,980,677
26. Total StoCKS..ouuurrmmmrsmsrssnans | covevviiiirinnens 18,150,205 | .ooooovvererice, 18,150,205 | ..ooovvvernriees 15,980,677
27. Total Bonds and Stocks...... | ....cccccouevuenec 214,188,879 | oo 224,571,200 | ..ocvorrrirenne 213,495,286
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6

No Maturity

Date

7
Total
Current Year

8
Column 7 as a
% of Line 10.7

9
Total from Column
6 Prior Year

10
% from Col. 7
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

U.S. Governments

4.7

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

Totals

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

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

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

Industrial and Miscellaneous (unaffiliated)
16,651,383 10,536,774 8,975,904 26,117,424 64,487,500 . 63,517,060
15,045,185 |.... 19,328,445 |.. .3,204,633 |.... 21,282,070 | .......... ....58,860,333 | ... .29, ....56,411,003 | ...
606,743 |.. 573,931 | ... ..1,180,675 |...
581,475 |.. R 600,589 | ...

90IS
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Annual Statement for the year 2016 of the  UUNit@d Transportation Union Insurance Association

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 10,159,805 |............. 47,613,310 |..ovvennen. 25795973 | ..o 23,757,017 | .coovvrrnen. 30,815,037
............. 15,045,185 | ............19,328,445 | ..............3,204,633

606,743

............. 21,282,070
. ...573,931

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

Total Bonds Prior Year

............. 43,300,965

14,588,153 |.

............. 35,817,315
20,810,191

............. 20,328,248

.3,856,710 | ...

............. 33,670,445

217,155,949 | ...

........... 143,382,588
..56,411,003

........... 143,382,588

....56,411,003 |..

11.7 TotalS..coeeeeirircnes .10,265,615 |.... 57,889,118 |..... 56,627,507 |..
11.8 Line 11.7 as a % of Col. 9. .51 ....29.0 ..28.3
12. Total Publicly Traded Bonds
12,1 NAIC Tttt | ceeeeeeneees 10,159,805 | ............. 47,613,310 |..cceveneee. 25,795,973 |...ccoveenee. 23,757,017 | ..o 30,815,037 | .oooveeeeeerniereireieens [ v 138,141,143 | o695 | 143,382,588 | oo 718 | 138,141,143
............. 15,045,185 |.............19,328,445 | ...............3,204,633 |.............21,282,070 reennenn08,860,333 reeeneennnnD8,860,333
806,743 | oo | e 573,931 | [ .1,180,675 . .1,180,675 |..
................. 581,475 revreenenennn.600,589 reeerenneennn.000,589
12,7 TOAIS. .ot enesnnnes | seresseennens 10,178,919 |..cccoevenn 62,658,496
12.8 Line 12.7 as a % of Col. 7..... .51 ..31.5
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10..........cocoevvvvvees | covrereeereeerenee. 54| e 315
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.
Includes §.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*' means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

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

2,744,066;

NAIC 2§.......... 0;

NAIC3§......... 0;

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

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

NAIC6S.....

.0
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SCHEDULE D - PART 1A - SECTION 2

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

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

U.S. Governments
1.1 Issuer Obligations 2,744,066 |. 1,398,619 |. .15,474,997
1.2 Residential Mortgage-Backed Securities... 2,120,802 |. . 2,216,077 |. . . . 11,866,911
1.3 Commercial Mortgage-Backed SECUMIES..........ccoveriierriieriieniees [ JETR RN e RN rerreeeen XXX 0 |
1.4 Other Loan-Backed and Structured SECUMtIES. ...........cccvieieirierierieies | oo s SR JRT N ceeee XXX 0 [
..4,864,868 |.............. 8,086,058 |............. 3,6146% |........ 2 |, 27,341,908

17,808,211 |.
.10,337,949 |.

..3,267,143 |... ..5,885,490 |...

............ 28,146,160

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

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

.............. 1,963,283 | ..o e | | | s X | 1,963,283 | 10 1,964,424 e 1.0 0000 1,963,283
.............. 1,963,283 |.............7,178,968 |..............1,959,602 |.............2,439,204 | ......ccoccovvvvrinnn0 [ XXX e 13,541,068 | 68 |0 14,667,139 | e 7.3 el 13,541,058

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations
4.2 Residential Mortgage-Backed Securities
4.3 Commercial Mortgage-Backed Securities
4.4 Other Loan-Backed and Structured Securities..
4.5 Totals

.......... XXX ovvervneree | vvrerrrsrnnnenenen0
.......... XXX ovvivvineree | vvrerrirernnnenenen0

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 1SSUET OBlGALIONS. ......coovvveecvrcviicicie et | eevsisssasninss 613,868 |.............. 5,838,901 |...ccoeenne 5,516,464 |.............. 4,183,195 I O 18,959,312 | cvevvrerrcierna 95 [ 16,152,427 | ..o
5.2 Residential Mortgage-Backed Securities..............c.ccoevrervererccirercnnnes ...2,475,054 7,894,718 | ..o 4,168,437 1,236,457 . O [ 19,007,169 | coevvveerrcrerad S P 15,813,998

S P 3,088,921

Industrial and Miscellaneous (unaffiliated)
1SSUET OBlIGAIONS. .....vveeieceresciriecieie et ssesseneas | reesensenenns 1,920,183 |............ 30,790,337 |..covvnenee 28,362,174 | ............ 12,179,935

..304,946 ...602

906,231 | ..o

..2,225,129

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities...
8.3 Commercial Mortgage-Backed Securities
8.4 Other Loan-Backed and Structured Securities
8.5 Totals




Annual Statement for the year 2016 of the  UUNit@d Transportation Union Insurance Association

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

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

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

Total Bonds Current Year

60IS

10.1 Issuer Obligations............cocrvvverrreirunn.
10.2 Residential Mortgage-Backed Securities
10.3 Commercial Mortgage-Backed SECUMLIES............vurrerrrrreireneieininns | cerveeieeneseseeneennens 0
10.4 Other Loan-Backed and Structured SECUMtES. ..........ovrvrevrerireeeirririn | evririinenns 1,963,283
10.5 SVO Identified FUNGS...........ceviveieeieieciece e | ceerieeas XXX oo
10.6 TOAIS......ocveiviecicece ettt | enaeseeians 12,142,202
10.7 Line 10.6: 858 % OF COl. 7.t ssieisnsienens | oererssseesessssessnad 6.1
Total Bonds Prior Year
11,1 1SSUET OblIgatioNS.......cc.eveevireieieisieesee et | evseennienees 3,141,867 | ............ 42,347,426 | ............ 45,199,015 | ............ 21,374,298 | ............ 50,577,667 | .......... ) 0.9 GRS DR ) .9 N PO 0.0 S
11.2 Residential Mortgage-Backed SECUMLIES..........co.covvivrieeiiinieieiiens | ereireinnnes 6,795,427 | ....coee. 14,006,322 |........co... 8,918,018 |....ccoev.e. 2,810,659 |..cocovrvrrennen 248,727 | .......... ) 9.9 G DI ) 0.9 R PR XXX oo
11.3 Commercial Mortgage-Backed SECUMtIES.........covevrrrurririnineirisiereinns [ cevreeeinnenens 328,321 | e 70,815 | .o 2,010,604 [ ...covvcvieiieiieeens [ | e D00 G PR D00, R IR XXX
11.4 Other Loan-Backed and Structured SECUMtIES............ccovvveerreeriiicens [ eveeriiesiseeeivieens [ eveveiieienns 1,464,554 |................. 499,869 | ....ooviiireeiieriieens e | s D00 G I D00, S D XXXovveven
11.5 SVO Identified FUNDS........coooverrrerinirrirerrnrnensieisnnneeesnsseneesnnes | eenneee XX rniarenes | covenninns .0 S P .0 S I 0.0 S PR .0 S P D .0 S XXX oo e, XXX............
11,8 TOAIS. ..ottt | evaesieaans 10,265,615 |............ 57,889,118 | ............ 56,627,507 |............ 24,184,958 | ............ 50,826,394 | .......... XXX oo | e ) 0.0 I PO 0.0 S
11.7 Line 116858 % Of COL 9...uvvviieieici e | eversiesiesesinisneas 5.1 | v 29.0 | e, 283 | oo 121 | e, 254 | ... XXX ooveveiens | e .0, S P XXX..ooone.
Total Publicly Traded Bonds
12.1 1SSUET OblIgatioNS........c..cvucveieeieciiisieieisee et | eveissienees 5,278,117 | .ocveee. 47,075,349 | ............ 37,236,859

12.2 Residential Mortgage-Backed Securities...
12.3 Commercial Mortgage-Backed Securities

4,900,802 |. 13,619,863 | ... 7,067,152 |.

2,008,625

12.4 Other Loan-Backed and Structured SECUMHES..........cccrvverereirinierenns [ orvienernnnenenniens [evnrieineennen 1,983,283 [ oo
12.5 SVO Identified Funds XXX. .. XXX.
12,68 TOAIS.....cocvecviecictce ettt seens | eveesieians 10,178,919 | ............62,658,496 | ............ 46,312,636

12.7 Line 12.6 @58 % OF COl. 7....vvvecreeecercs e | oovevsssiesesesesnnns 5.1 ..23.3
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10............c.cocoevereverevereces | coveeeeiecccinn 5.1
Total Privately Placed Bonds

13,1 ISSUET ODBlIGAtIONS........cvviicieieiiieie e ssseisnes | cereesesssesssssesessssesnns | cresessssssessssssssssesesens | cnsesssesssnssesessssessnnns | esssssesessssesessnsesessnses | senseessssssesenseesessnnns | seresens XKurernnneenes | wvererennenssnnnnerernnnns0 | vvveieisnrersinnenend0000 | e [0 0.0 [ 9,90, COT IR 0
13.2 Residential Mortgage-Backed SECUMEIES.........ccoiueuriirniinrieeiiiies e | s | cinenseessnnssssssennnns | eosnnssssssessssssssnnses | svsssessnssesnsesessssnnes | serenrns XXKurennnnens | wvveenenesnnnnrerernns0 | vvveveeniereinnennn 0000 | v [0 0.0 [ 9,9, GO IR 0
13.3 Commercial Mortgage-Backed SeCUrities..........oovrerreeinrereiiennnns O | e [0 0.0 { v D90 O T 0
13.4 Other Loan-Backed and Structured SECUMHES............crurrreiiirieieiienis [ rrrireieinsissieeinseis [ ernneeeinsnseesssnsenens | eveensesensssnsensessnnns | seiessesssssssessesssnsenses | sersessesssensessnsseseens | soenreens XX Kunrrerrernnns | ervesnsnsensnnienneens [ o000 | v (0 0.0 { e ) 0,0 GO IO 0
13.5 SVO Identified FUNAS........cccorerrrierreierireenisiennnneessseenensenes | ennreeense X Kerrreennennns | eernnnee XK evevnrnriens | eveeneee XK eieiininns | evnneeese XK s | e e XXX v [ vnerisisssnisnissnsninns | vevsnesnissssnsnnennnens | iecvvieieisinninnnd0.0 [ 0.0 ST I D0, S P D S [P 0
1318 TOAIS....ve ettt 0 ] s O 0.0 [ D00 O IS 0
13.7 Ling 13.6 @5 @ % Of COl. 7...ovvonerieieeeeseeisciseiseiss st sstsessessnns | vvssesesssssessnnenees 0.0 | o 0.0 [ oo 0.0 | oo (00 0.0 | o 0.0 | oo (0 ) 0.0 N S ) .0 S I ) 0.0 S IS XXX ovvvvees [ v, 0.0
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10.......cccovrrrenrnmnriniinne | covenmerseisiennnenns 0.0 | oo 0.0 | oo 0.0 | oo 0.0 | oo 0.0 | oo 0.0 | oo 0.0 | PO, S ., S .0, S P 0.0 S 0.0
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

SI10, SI11, SI12, SI13, Sl14
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SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEAI........ccueveiveieieiieieeessiesessissiesesens | eevssssssesssssssesesesnes 1,942,803 | ..coooveeeeiiis 1,942,803 | ..o
2. Cost of cash equivalents aCQUIFEd............cceereviirieieiiseesieessesesessssssesesssssssesesssssssessesssssssenes | sonssenessessssessensesenn 20,027,794 | oo 26,027,794
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..........curvieireiiiriirieiriisieieiss et ssessssnes | sesssessesssssssesesesnnes 25,226,533 | ..o 25,226,533 | ..o
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 2,744,065 | ....ooovveieerinns 2,744,065 | ..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 2,744,065 | ..o 27441065 | ....o.ovoereeee 0
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment....

SI15
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SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year
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 Held for the Production of Income
304 Pennsylvania AVE SE.........cciiiiiiisiiii s | ........... | Washington ..o | DC..... | 06/18/2004. | 01/16/2009. 2,030,269 | ..o | e 1,520,100 A1,646 [ [ | e (41,646) | ..ovoooverriininniniinns | 207,273
0499999. Total - Properties Held for the Production of Income.. 2,030,269 0]... 1,520,100 | ....... 0 41,646 0 0 . (41,646) |0 ] 207,273
0699999. Totals 2,030,269 0 11,520,100 |....... 0 41,646 0 0 (41,646) | 0 [ 207,273
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Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

E02, EO03, E04, E05, E06, EO7, E08, E09
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SCHEDULE D - PART 1

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

oL3

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligati
31331Y EH 9 |FEDERAL FARM CR BKS CONS........cocovviiririiiieiinniierienesesisssiesssiesisenens | coveens o] 823,800 |...109.963 773,152 (TATA) [ oo | s | s 5.150 |...... 4.000 |MN...... .38,625 | 04/16/2009. | 11/15/2019.
31331Q  KY 2 | FEDERAL FARM CREDIT BANK........ovvumiiiiirerireirenineineisesieeessessssissessenes | eoeees o] . ..1,086,340 |...124.801 | ..............1,248,013 | ..............1,000,000 | ....ccc....c 1,057,963 (4,361) [ oo | e | e 5.770 |...... 5.026 |JJ....... 57,700 | 05/08/2009. | 01/05/2027.
911759  GL 6 |Housing Urban DeVEIOPMENL..........cirmiieriiireiriisieeisieisssiesessseiesssssssesenss | sevenes [ [T IO L 15,280 |...100.193 | ..covvvvireeenn 16,031 | e 16,000 | .. 15,866 Y4 [SUTOONON IUROTRRORROTORN PPN 5.380 |...... 5.937 |FA....... 06/15/2007. | 08/01/2018.
880591  CS 9 | Tenn Valley AUtNOMEY..........ccueermrereemerieriieeseniseeseseesssesiesseeessessssssssssenes | weeees ..1,084,360 |...131.918 | ... 1,319,180 | ooviennee 1,000,000 | ..ccoovvrenee 1,068,090 (1,998) [ .ooocerrererierins | vevrveineriserineens | s 5.880 |...... 5.310 |AO...... 10/18/2006. | 04/01/2036.
880591 EH 1 |TENNESSEE VALLEY AUTH I I N [T v 1FE| .. 247,205 |...125.599 | .................313,999 | ...... 250,000 | ... 247,526 55 5250 |...... 5.325 |MS...... 09/22/2009. | 09/15/2039.
912810  FB 9 |UNITED STATES TREAS BDS.........covuirieeririnirneriesiesessessssssessesssesesssess | veeees [P0 IR IS L [ 1,943,047 [..134.203 | .............1,972,786 | .....ceenenee 1,470,000 | ...covvveene 1,855,577 [ ..ceovrenericrienins | vevereeens (29,158) [ .ovvverrercererins [ v [ e 6.125 |...... 3.242 |MN...... 11/25/2013. | 11/15/2027.
912810 QU 5 |UNITED STATES TREAS BDS.....ccosvviirieemerineinensesississeesssssssssesssessssessns | seneees ...1,452,366 |...101.473 11,335,000 | .. ...1,446,330 (3,084) [ ..o | e | s 3125 |...... 2.668 |FA....... 02/13/2015. | 02/15/2042.
912810 QX 9 |UNITED STATES TREAS BDS......ooviiiiniiiieisississiensessssessssssisesssssssssens | sevenes e . ..1,038,923 | ..... 94.473 ....970,000 | .. ...1,035,421 (1,831) [ o v s 2.750 |...... 2.396 |FA....... . 01/27/2015. | 08/15/2042.
912810 QY 7 |UNITED STATES TREAS BDS.....cooiviieieeeeinernerieniseesseessssssssesssesssssssns | soneees [P0 ISR IR L [ 1,007,250 |..... 94.449 | ................963,382 | oo 1,020,000 | ..covvveeee 1,007,282 32 | e [ e [ e 2.750 |...... 2.818 |MN......| oo 3,642 | e 14,025 | 11/10/2016. | 11/15/2042.
912828 A4 2 |UNITED STATES TREAS NTS......coooiiiiiiiiiinissiiseiesiseiessisssiesiesiinines | s 894,163 |...101.035 | .................889,110 | ....... 880,000 | ... 889,795 (2,804) [ oo | e | s 2.000 |...... 1.705 [MN...... .17,600 | 03/03/2015. | 11/30/2020.
912828 D5 6 |UNITED STATES TREAS NTS.. s | seenes e . ..1,404,946 |...100.465 | ..............1,376,368 | .............. 1,370,000 | ..ccoovvreeee 1,398,619 (3,433) [ oo | e | e 2.375 |...... 2.077 |FA....... v 32,538 | 02/23/2015. | 08/15/2024.
912828  WC 0 |UNITED STATES TREAS NTS......cooumriirieiersnsisesiessesissessssisessessessssessas | seeees [P0 IO IV L1 [ 587,256 |...100.199 | ..ccovvreeeen 571135 | s 570,000 | ... 585,198 (P20 Y4 T SRR IRV DO 1.750 |...... 1.038 [AO...c.. | v 1,708 | o 4,988 | 06/21/2016. | 10/31/2020.
912810 QK 7 |US Treasury. 773,094 |..114.816 | ................918,531 | ....... 800,000 | ... 776,335 1< 7/ ORI IURPURTOTIORORORTOTOR VRPN 3.875 |..... 4.071 |FA....... 11/30/2010. | 08/15/2040.
912828 RR 3 | US Treasury . . ] . ..1,006,094 |...100.277 | ..cco0e0en 1,002,773 | i 1,000,000 | ..cooovrenne 1,003,132 ((G310) ) SOOI URPORRRPORION DY 2.000 |...... 1.932 [MN...... ceerennn:20,000 | 12/15/2011. | 11/15/2021.
912810 FT 0 |US Treasury 4 1/2......oiiiiiiiiniiiesiississsisssssssssesssssssssssssssssssssssssssssssssessssssns | seeees [ IO I | I 1,924,425 |..126.531 | .............2,163,684 | ..c..ccoo.on 1,710,000 | .oooovrenee 1,903,860 (6,895) [ ..ovvvevrinniiinins | e | 4.500 |...... 3.670 |FA....| 029,085 | e 76,950 | 11/25/2013. | 02/15/2036.
0199999. U.S. Government - ISSUET OBlIGALIONS. .........cvuuiresuiisiiissiesiersarisseesssissssssens st ssnsssnssssnsenes | eoensonnes 15,288,547 XXX | s 15,850,762 | ..covvnne 14,141,000 | .ccovenes 15,064,145 [ ..o 0 ] e (62,554) 0 0 XXX XXX XXX | ... 151,965 | ... 524,642 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
3128P7 X9 9 [FHLMCPC GOLD CASH 20.......couiriiririrerireiseissriesieseesessessssissseens | coveens [P0 PO I L [ 2,132,785 |..... 97.738 | oo 2,020,307 | covvvernene 2,067,059 (1,438) [ ..o | e | e 2.000 |.....1.140 |MON...| ...........3,445 | ......... 52,277 | 01/22/2013. | 01/01/2033.
312928 AQ 3 |FHLMCPC GOLD CASH 30..... 1] .. ..1,051,325 |..... 99.959 1,007,710 (380) | evereermrrnernens [ erreerenieennerienns [ e 2.500 .30,565 | 11/14/2012. | 10/01/2042.
312928 AU 4 |FHLMCPC GOLD CASH 30..... 1. 1,213,432 |..... 99.959 1,156,855 | .. (49B) [ .vvoververrrienns [ e | e 2.500 .35,108 | 11/20/2012. | 12/01/2042.
312946 N9 3 |FHLMCPC GOLD COMB 30 1. 561,294 |...107.957 ...514,654 | ... 560,504 (B74) | cevereerreireinens [ e [ e 4.000 .23,726 | 05/13/2013. | 03/01/2041.
3132HM K2 6 |FHLMC PC GOLD PC 30YR 1 1,265,257 |..... 99.959 . . ...1,264,237 (497) o0r.2.500 .36,677 | 09/25/2012. | 09/01/2042.
31417E  SS 1 |FNMAPASS-THRU LNG 30 YEAR........ 1. 770,746 |..... 95.651 | .... LTTT795 | 770,844 AT [ | e | e 2.000 .19,572 | 02/19/2013.| 01/01/2043.
31417F ML 9 |FNMAPASS-THRU LNG 30 YEAR........ 1] . ..1,041,424 | ... 92.033 .1,027,141 1,116,060 7.7 A [N PR IO 1.500 03/15/2013. | 01/01/2043.
31417H CR 3 |FNMA PASS-THRU LNG LP SF30YR..... 1 1,446,900 |...106.233 | ... ..1,468,036 1,381,908 | .. (1,166) ..r..3.500 03/13/2014.| 07/01/2043.
36202D AG 6 |G22707 1. ...100.000 521 B21 | cooeevrererineinnninenns | vevvenissneneninees | e | e | v | e 6.270 10/08/2003. | 01/20/2014.
36202D YY1 |GNMA Il Pool 3427 1] .. ...107.681 132,819 31 | s [ s [ e 4.500 06/18/2009. | 08/20/2033.
36290S 5M 9 [GNMA Il Pool 616552 1 . 117.875 439,053 (B21) | veverrererineriens [ e [ 6.500 06/18/2009. | 08/20/2034.
36225A KR 0 |GNMA PASS-THRU 780304 1. ...71,198 |...106.130 65,370 (1,287) ....10.500 03/27/2009. | 07/15/2021.
36225B  4C 9 | GNMA PASS-THRU 781719 1 227,387 |..116.011 226,957 (140) [ oo [ o [ 6.000 05/19/2009. | 02/15/2034.
0299999. U.S. Government - Residential Mortgage-Backed Securities .10,356,884 XXX 10,337,949 (5,433) 0 0 XXX XXX XXX
U.S. Government - Commercial Mortgage-Backed Securities
0399999. U.S. Government - Commercial Mortgage-Backed Securities 0 XXX 0 (| I [ I 0 0 0 0 XXX XXX | XXX | o0 | i 0 XXX XXX
U.S. Government - Other Loan-Backed and Structured Securities
0499999. U.S. Government - Other Loan-Backed and Structured Securities . . 0 XXX 0 0 s [O N I 0 0 0 0 XXX XXX | XXX [0 [ 0 XXX XXX
0599999. Total - U.S. GOVEINMENL......cuuurivuiiisrieiieiiniisissrssnssssnssessssesssnssssssensenes 25,645,431 XXX | s 25,987,837 | ..o 24,199,303 | ... 25,402,094 | oo (V)] (67,987) 0 0 XXX XXX | XXX | o 175,245 | 853,860 XXX XXX
All Other Gover ts - Issuer Obligation | | | [
0699999. All Other Governments - ISSUET OBIIGALIONS. ........v.evuirieieiieieisiee ettt n sttt en et ensenessnsans | sesessesssssnsessesnsaseas 0 XXX 0 { ] I [ I 0 0 0 0 XXX XXX XXX | e (| I 0 XXX XXX

All Other Gover ts - Residential Mortgage-Backed Securities
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0799999. All Other Governments - Residential Mortgage-Backed Securities.......... .. s 0 XXX 0 (U I [ I 0 0 0 0 XXX XXX XXX | e (L] 0 XXX XXX
All Other Gover ts - Commercial Mortgage-Backed Securities | | | [
0899999. All Other Gov't - Commercial Mortgage-Backed Securities. SO OOy S TR RRTOR PSRRI 0 XXX 0 (| I [ I 0 0 0 0 XXX XXX XXX | e (L] I 0 XXX XXX
All Other Gover ts - Other Loan-Backed and Structured Securities | | | [
0999999. All Other Governments - Other Loan-Backed and Structured Securities.. 0 XXX 0 0 0 0 0 0 XXX XXX XXX XXX XXX
1099999.  Total - All Other GOVEIMMENES. .. ...vviverisiesersiesseessssrses s sss s ers sttt ensans | sessenssssnnsassensansad 0 XXX 0 0 0 0 0 0 XXX XXX XXX XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligati
033161  ZQ 6 | ANChorage AK 5.97.......coiuiiiiciciieiiee et ensesens | seeees . 2| 1FE 580,000 |...109.255 | ................633,679 | ..cccovvcris 580,000 | ... 580,000 | ...cvouiiriiiiiniies e | e [ e | s 5.910 |..... 5.910 |AO...... 8,570 .34,278 | 03/18/2010. | 04/01/2030.
059189 GG 9 |Baltimore MD st | e . 2| 1FE 485,765 |...102.940 | ...............514,700 | ....... 500,000 | ... 493,003 978 [ oo [ e [ e 5.700 |...... 5.988 |AO...... 6,017 .28,500 | 06/27/2007. | 10/15/2022.
088365 EU 1 |Bexar Cnty Tax HOSP Dist BUIId...........occuureunrereiieieiieiieeinesieeseisssisessens | s . 2| 1FE 599,880 |...106.433 | ......cc.........638,598 | coooorririnnc 600,000 | ... 599,884 5 [ e [ e [ e 5.263 31,578 | 10/08/2010. | 02/15/2031.
172217 FU 0 | CINCINNATI OHIO ULT e | evees . 2| 1FE 600,000 |...112.572 600,000 [ ..o e [ [ [ 6.046 .36,276 | 10/27/2009. | 12/01/2028.
180848 DU 4 |CLARK CNTY NEV FORISSUES DTD GO......oovverrerierrineimersenisneesenisseenns | ceven . 2| 1FE 519,445 |...110.898 ....500,000 | ... 506,531 (2,085) [ ..ooerreerrerins | e | e 6.160 .30,800 | 09/08/2009. | 11/01/2022.
213185 EW 7 | COOK CNEY Il.uvriiriiiiieiiiiecieisseissise st ssssssennns | seneees . 2| 1FE 500,000 |...107.285 500,000 [ ..oovvveiiriireeiriniins | e | oneiensieseenins | e | avend 5.540 27,700 |10/27/2011. | 11/15/2027.
535137 RD 7 |Lindale Tex Indpt SCh Dist.........cvuurvrerireeririerinerierieesseessessesiensssesssssnnnes. | eevnees | | vveverenes | vevens 1FE ...1,016,040 |...106.326 | ..............1,063,260 | ..............1,000,000 | ............. 1,013,541 (A0B) | vvvverereeereens [ e [ e 6.160 61,600 | 04/13/2010. | 02/15/2035.
544646 XY 3 |LOS ANGELES CALIF UNI SCH DIST GO 504,560 |...119.871 . 503,398 (183) | cevevnrererreirnens [ eveereeineiserienes [ e 5.755 .28,775 | 10/15/2009. | 07/01/2029.
594610 2S5 | MiChigan State.........ccovvuurrvuiiierirririiisriieieseceiss e enisssenienes | seenes . 700,000 |...107.022 | ..cccoovverren T49, 154 | o 700,000 | ... 700,000 5.090 35,630 | 04/29/2008. | 05/01/2019.
602245 UM 2 |MILWAUKEE CNTY WIS TAX ettt | e . 422,175 |...126.017 | .................491,466 | ....... 390,000 | ... 413,981 (1,338) [ coooernrererrenins | v | e 6.840 .26,676 | 08/14/2009. | 12/01/2028.
63165T  FX 8 |Nassau Cnty NY BUild AMEICa..........ccoovverrrvrrreieneiieneeseseisenseisesissesssssesesas | ceveees . 508,250 |...108.947 | ...............544,735 | oo 500,000 | ... 503,733 (859) | evvveeveeiriiens [ [ 7.400 .37,000 | 12/22/2010. | 10/01/2035.
64966H HA 1 |[NEWYORKNY [ TSSOSO OO o] 776,594 [..112.493 | ..o 787,451 | i, 700,000 | ... 728,820 (U TAN [N ISR IR 6.491 45,437 | 09/29/2009. | 03/01/2021.
67755W AU 9 | OHIO ST DEV ASSISTANCE GO.. NP ..250,000 |...111.736 . 250,000 | ... 250,000 .....6.270 .15,675 | 06/18/2009. | 10/01/2023.
802498 JC 0 | SANTA MONICA-MALIBU UNI SCH DI GO......cvoureeiiririieriirirsieriesienenes [ veenes o] ..625,000 |...110.667 | ...............891,669 | ..o 625,000 | ... 625,000 [ ..vvrevererierinnenes | errereniseeeninnnns [ | [ 6.095 .38,094 | 08/05/2009. | 08/01/2022.
815626 GQ 3 | SEDGWICK CNTY KANS UNI SCH DIS TAX....... SRR IO . 500,000 |...122.159 | ..cccoirerrnn810,795 | oo 500,000 | ... 500,000 6.220 .31,100 | 05/27/2009. | 10/01/2028.
835631 KT 8 | Sonoma Valley S D IR 500,000 |...115.896 . 500,000 | ... 500,000 1123 .35,615 | 12/22/2010. | 08/01/2028.
891381  H4 0 | Torrance Cal Uni SC Dist........ccoueverrerireniiirierieneneeiseisesiesiesesseesesissesssens | veeees . 750,000 |...112.907 | ..cccooeeevr....846,803 | oo 750,000 | ... 750,000 [ cooovonrirererneerrnis | oerrerienieeeneens | enerrerieneneees | e | ceen 5.520 41,400 | 04/14/2011.| 08/01/2021.
916507 KT 2 |UPPER ST CLAIR TWP PA SCH DIST GO....covvvurrereirreineiseriesiseessssiseines | woeees . 2| 1FE 1,003,500 |...106.394 | ..............1,063,940 | .............. 1,000,000 | ..cooovvrenee 1,001,043 (381) | ceveveereerneirens [ v [ e 5.986 .59,860 | 09/24/2009. | 07/15/2034.
952347 VB 5 |WEST CONTRA COSTA CALIF UNI SC GO. 2| 1FE 826,312 |...114.678 . 800,000 | ... 808,841 [0[0PA ] IR [RVRRRN IR 8.460 09/18/2009. | 08/01/2034.
1199999. U.S. States, Territories & Possessions - Issuer Obligation: . ettt ese e ren e nenesenens | ceeeninies 11,667,521 XXX | 12,778,196 | o 11,495,000 | ........... 11577774 | o 0., (14,941) 0 0 XXX XXX XXX
U.S. States, Territori‘es & P ions (Direct and Guaranteed) - Residential Mortgage-Backed Securities
1299999. U.S. States, Territories - Residential Mortgage-Backed Securities. 0 XXX 0 (| [ I 0 0 0 0 XXX XXX XXX | o0 | e, 0 XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - C.
1399999. U.S. States, Territories - Commercial Mortgage-Backed SECUMHES. ... ssisenssnissnns | sessisensenessssssniend 0 XXX 0 (V)] I [O 0 0 0 0 XXX XXX .S (V] [ 0 XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Other Loan-Backed and Structured Securities
283493  AC 8 | EIPaso Cnty Ctfs Parn.......c..cccouvciimiiiiiiisiciesiciesissisniissisesiesissens | e [P PPN IOV 15 500,000 {...103.888 | ......cco...ce.. 519,440 | ....cocovnnve. 500,000 | ... 500,000 [ .ovourvrerrierrninees [ reerereniseeeneiens [ | [ 4.030 |...... 4.031 |JD.cceee | v 1,679 | e 20,150 |09/30/2010. | 12/01/2018.
517705  AJ 8 |Las Vegas Nev Ctfs Partn.......ccc.ccocerierinciiiinsieieniscessssesssisesiessesenns | voenes . 2| 1FE 499,935 |...110.917 | .................554,585 | ....... 500,000 | ... 499,880 11 ] e [ [ 6.484 |...... 6.487 |MS......| .c0ee.. 10,807 | oo 32,420 | 12/17/2009. | 09/01/2021.
517705  AK 5 |Las Vegas Nev Ctfs Partn...........cocrereeieineriissinseieeisessesssssssessessssenns | soneees . 2| 1FE 340,260 |...111.430 ....330,000 | ... 333,403 (1,151 [ oo | e | e 6.682 |...... 6.251 |MS...... .22,057 | 12/18/2009. | 09/01/2022.
709144  HZ 5 | Pennsylvania St Ctfs Partn.........c.ccoiviiiiniiniiniiinississsissiseniesessessssisnninnns | woenes e | TFE| i 630,000 |...106.903 ....630,000 | ... 630,000 | ..o [ | | | 4.400 |...... 4.400 |AOQ...... 6,930 | ..........27,720 | 09/30/2010. | 04/01/2020.
1499999. U.S. States, Territories - Other Loan-Backed and Structured Securities.... . . 1,970,195 XXX | 2,115,233 | i 1,960,000 | ..ccoovnenne 1,963,283 | .o 0 (1,140 0 0 XXX XXX XXX | s 26,766 | ........ 102,347 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). et snsnnenn | eveeeieins 13,637,716 XXX | e 14,893,428 | ............ 13,455,000 | ........... 13,541,058 | ....ccoovvvrinnnen. 0 [ (16,081) 0 0 XXX XXX XXX | ... 250,651 | ........ 816,021 XXX XXX
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U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer| Oblig|ati|ons [
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: . . 0 XXX 0 { ] I [ I 0 0 0 0 XXX XXX XXX ] a0 | e 0 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Residential Mortgage-Backed Securities
1999999. U.S. Political Subdivisions - Residential Mortgage-Backed Secuntles.. . 0 XXX 0 0 [ (U1 I 0 0 0 0 XXX XXX D, S IO | I 0 XXX XXX
U.S. Political Subdlv‘lsmns of States, Territories & Pc ions (Direct and Guaranteed) - COmnierclaI|M¢|)rtgage-Brc d Securities
2099999. U.S. Political Subdivisions - Commercial Mortgage-Backed Securities. .. 0 XXX 0 (L] (1 [ 0 0 0 0 XXX XXX .S I | I 0 XXX XXX
U.S. Political Subdivisions of States, Territories & Pc ions (Direct and Guaranteed) - Other |Loan |Bat|:ked and Structured Securities
2199999. U.S. Paolitical Subdivisions - Other Loan-Backed and Structured Securities, . . 0 XXX 0 (L] (1 I 0 0 0 0 XXX XXX DS IO | I R 0 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions. . 0 XXX 0 0 [ {1 I 0 0 0 0 XXX XXX PO S I (] P 0 XXX XXX
U.S. Special R & Special A ment Obligations and all Non-Guaranteed Obligations of Agenmes and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
052451 AP 6 |AUSTIN TEX RENT CAR SPL FAC RE.......ccosevirimierenieernseiseniesiesesessssens | woneees [P ISR IOV {1 =5 300,000 |...107.452 | ..ccovvrrrnecn 322,356 | ..o 300,000 | ... 300,000 [ .ooovvenrirerereerenins | eerrnerierineeenns | onerenienenenes | e | aeen 5.460 |.....5.461 [MN......| ..cc...2,093 | ..o 16,380 |02/21/2013. | 11/15/2032.
088006 GG 0 |BEVERLY HILLS CALIF PUB FING ALEA........cccoivniiriiciiniiersniseienineinns | vevees [P PPN IOV 1FE| oo 1,000,000 |...118.851 | .............. 1,188,510 | ..coovvrvenee 1,000,000 | ....covveeee 1,000,000 [ ..o | e | e | | 5.898 |.....5.878 [JD....| e 4,915 | L 58,980 |07/29/2010. | 06/01/2025.
114894  HA 9 | Broward Cnty Fla Arpt SYS REV......cccviuiviiriieierisrisereniecessseissssesieniesenns | ceves [P ISP IOV TFE| oo 579,528 |...108.542 533,017 (2,332) [ oo | e | e 6.900 .35,598 | 12/13/2005. | 10/01/2021.
120525  BU 3 | BUNCOMDE CNtY N Ciccoovcvoiicieieeiesesisnisess e isenssssesssennas. | aeiees . 2| 1FE 500,000 |...113.419 . 500,000 [ .ooovvrnrirrirneernris | errreerierineeneens | orereniessnenns | e | aeend 6.500 ceerenrn32,500 | 11/18/2010. | 06/01/2026.
120827 CV 0 |Burbank Glendale Pasadena Airport . [SSSOTRIRTRNPIN PPN [P PPN IOV TFE| oo 508,825 |...107.113 | .................535,565 | ....... 500,000 | ... 507,509 (B03) | eveveererieriiens [ e [ e 5.562 |....5418 [JJ....... | ... 13,905 | oo 27,810 | 05/10/2012. | 07/01/2032.
20281P DN 9 | COMMONWEALTH FING AUTH PAREV REV......cccovivmrineennnierrerinceneens | oeveens [P ISR IOV {15 500,000 |..111.179 | .................555,895 | ....... 500,000 | ... 500,000 [ ..oovorrirrereerreins | evrrerienineeneens | ererenieneneees | e | cee 5.410 .27,050 | 04/21/2010. | 06/01/2022.
287259 BC 8 |Elk Grove CA Fin AUth LEaSE..........ccccnriuciiniiieiiiisricsiissiveeesisessissiiens | e . 2| 1FE 1,000,000 |...110.795 | ..............1,107,950 | ..............1,000,000 | ............ 1,000,000 [ ..ooouieiieiieriies | e | e | | 8.668 .86,680 | 12/22/2010. | 03/01/2040.
34160W UD 4 |FLORIDA ST DEPT ENVIRONMENTAL FLO......ooveieerreerierieerenisnissinens | cevi o] 110914 ... 1,109,140 | ..............1,000,000 | ............. 1,008,992 (3,205) [ covuerurererrerins | vevrveirneriserinenns | s 7.045 .70,450 | 01/28/2010. | 07/01/2029.
442348 P36 |[HOUSTON TEXARPT SYSREV ~ ARP..... . [ . ...116.599 459,535 2,228 ......6.880 03/25/2009. | 01/01/2028.
45201L  VF 9 [ILLINOIS HSG DEV AUTH......cstiiriririerieinneissiiesieniesessssissisesiesssesssenins | oveens . 215,000 |...101.328 215,000 [ oo | | e | e | 4.440 05/09/2013. | 07/01/2033.
485428 ZY 5 |Kansas St Dev Fin Auth Rev. 507,145 |...111.592 505,959 (145) | cevereereeireinens [ e [ e 5.501 09/25/20086. | 05/01/2034.
491189 FM 3 |Kentucky Asset Gen Fund 1,165,000 |...110.284 ......5.339 02/24/2011. | 04/01/2022.
57586N MV 0 | MASSACHUSETTS ST HSG FIN AGY ...1,335,000 |...100.286 1,335,000 | oo [ e [ | e | e 4.836 09/20/2012. | 06/01/2043.
594614 6B 0 | Michigan St Bldg Auth Rev....... 450,000 |...109.460 450,000 | oo | e | e | e | e 6.165 07/28/2011. | 10/15/2031.
61212L MW 6 | MONTANA ST BRD REGENTS HIGHER e ...100.132 . 500,000 | ... 500,000 .....3.090 .15,450 | 11/15/2012. | 11/15/2025.
649902 ZP 1 |NEW YORK ST DORM AUTH ST PERS ST.....ccciviumirireieiiresmseesseesssssensens | woveees ] 13967 | v 1,139,670 | e 1,000,000 | ..ooovrenee 1,015,207 (TA70) [ oo | e | e 5.292 52,920 | 09/21/2009. | 03/15/2025.
645913  AA 2 |NJ ECONOMIC DEV.... 119129 ... 595,645 | ... 500,000 | ... 500,926 (49) [ oo | e | s 7425 .37,125 | 03/18/2009. | 02/15/2029.
658203 L3 6 |NORTH CAROLINA MUN PWR AGY NO REV.... ..500,000 |...111.560 500,000 | ... 500,000 .rrn.5.482 10/08/2009. | 01/01/2021.
64970M  ZS 5 |NY Hsg Dev Corp ....88,400 |...101.152 . 85,280 (BBB) [ .evrererereereerens | eerrrererrneireeenines [ s 5.260 05/19/2010. | 05/01/2017.
71884A  VC 0 |Phoenix Ariz CIiVIC COrp TaX REV.......cc.vuereremeerereerineeierissersseisssnssienienenee | vevenee | oo | evveverenni | e 1FE ...1,000,000 |...107.848 | ..............1,078,480 | ..............1,000,000 | ............. 1,000,000 [ ..oeouveerrmcrierires | rererreernrinnrienis | vereseenneinniens | e | 5.315 06/07/2011. | 07/01/2031.
73358W  AJ 3 |Port Auth NY & NJ . . [P ISR IOV 1FE]| .. 551,280 |...125.127 . 540,617 (2,167) [ oo | e | e 6.040 . 06/30/2011. | 12/01/2029.
842475 WF 8 | Southern CA Pub PWr AUth PWE PTOj........cuiivrieiiieiieieisssieessseiesssssssssens | seveees O ISR I TFE| i 491,572 |...102.056 | ....ccocor0rr. 441,902 | oo 433,000 | ... 435,719 (7,148) [ oo v [ 6.930 |......5.182 |MN......| ...........3,834 | ......... 30,007 |05/09/2007. | 05/15/2017.
897799 BZ 4 | TRUCKEE CALIF PUB FING AUTH LE LEA.......ccoviviriiriiiierierineeieniseenens [ e . 2| 1FE 296,916 |...104.676 | .................314,028 | ....... 300,000 | ... 297,637 139 | oo [ e [ 7.700 .23,100 | 09/08/2009. | 12/01/2029.
91412G QL 2 |UNIVERSITY CALIF REVS FOR PREV et | s JOS ISR I 1FE| oo 300,000 |...101.320 | .......c........303,960 | ..oocvvvrvinnn 300,000 | ... 300,000 oo e | e | e | 4.062 v 12,186 | 03/14/2013. | 05/15/2033.
927781 UZ 5 |Virginia College Bldg Auth . USRI OO [P PPN IOV TFE| oo 498,380 |...108.813 | .................544,065 | ....... 500,000 | ... 498,931 107 | oo [ e [ e 4.250 |.....4.281 |FA.....| .ceo.....8,854 | e, 21,250 | 10/26/2010. | 02/01/2025.
92812Q W8 6 | Virginia St HSG DEV AULN.......ccrvvuiirrireeineiseiieeieeiees s | eeeees . 2| 1FE 497,500 |...100.520 | .................502,600 | ..ocoorvernecns 500,000 | ... 498,099 150 | v [ erreerenineienieees [ e 5.282 .26,410 | 12/22/2011. | 03/01/2028.
971697 BA 4 | Wilmington N C Ltd Oblig REV.......c.evuiririmiiiiiiniiiinienississsiissisesisenessessnesnns | werenes e | TFE| i 500,000 |...106.916 | .................534,580 | ....... 500,000 | ... 500,000 | ..o [ | | e | e 6.330 .31,650 | 04/08/2010. | 06/01/2030.

2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... (SRS [ 16,283,731 XXX | s 17,646,508 | ............ 16,098,916 | ........... 16,152,427 | ..cccovvvviviinnns 0], (14,560) 0 0 XXX | XXX | XXX | ......254972 | ... 946,731 XXX XXX
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U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
B128M4  JF 1 [ FG GO26B2..........ouceeurieiiriereceinsissiie et ssssssennes | sienes o] . . ..119.274 .146,683 ..122,981 | ... 129,171 (255) | vevernrerrrinrinens [ e [ 7.500 |...... 5.852 | MON... 08/13/2008. | 07/01/2034.
31202H  NC 4 [FGC 01287 ...ttt sssssssssssssssssssssnns. | sevies o] . .113.284 | .. ...60,807 53,677 | .. 54,325 (1<) TN VIR IOV 6.500 |...... 5.901 |MON... 05/16/2006. | 01/01/2032.
3128M7 VT 0 [FGG05726.......ccoiveirireirieierisisiesse st sssssssensns | sevenes [ [T IO [ 145,210 |...109.465 | ......c.ccoccene. 149,780 | ..ovvvevernee 136,829 | ... 144,861 [C0) 1 URIRR IURORTRRROR IV 5461 |...... 2.680 |MON... 06/28/2010. | 08/01/2039.
3133XH RJ 3 |FHLB 5. ...1,000,000 |...113.947 ..1,139,465 1,000,000 | ..voeeree 1,000,000 [ cooovorrercernniinns [ everierienineninees | [ e | v 5.000 |...... 4.948 | JD....... 12/07/2006. | 12/10/2021.
3137EA CA 5 |FHLMC 3 3/4 . ..1,428,123 |..105.344 | ... ..1,474,820 1,400,000 | .. (4,276) [ ..o | e | e 3.750 |...... 3436 [MS...... 02/28/2012. | 03/27/2019.
312935 H8 5 |FHLMCPC AB-8355......cverierirereisrierenereseississnienienssssssnsssnens | sevnee | oo [ eornnnennn | evvnenieen T | e 205,968 |...107.912 | ...ccovvernn. 219,995 | ....... 203,866 | ... 205,920 (/2] [N ISSRRRIN IO 4500 |...... 3.966 | MON... 09/29/2009. | 09/01/2039.
3128M7 LX 2 |FHLMCPC 5442............. ..134,708 |...109.764 131,285 ...119,607 | ... 129,202 (958) | evevnvernrrneirens [ e [ e 8.500 |...... 5.233 |MON... 05/12/2009. | 07/01/2032.
3128M8 3G 7 |FHLMCPC G06799 GOLD COMB 30 ol . ..782,855 |...103.005 | .... ...764,694 | ... 781,850 [P0 T IR ISPRRRIORRR DY 3.500 |...... 2.969 | MON... . . 12/15/2011. | 11/01/2041.
3137B4 HD 1 |FHLMC REMIC SERIES 4247.........oocoieinerierineeieniseissesisssssessessssessssssinns | e | e TAM | e 1,323,687 |...106.533 | ...cccccvvnnee 1,283,419 | oo 1,204,721 | v 1,286,044 (8,665) [ ..vuvvureeerrrerin | cevrreirerrerinenns | e 4500 |...... 2.221 |MON... | woverrrs 4,518 | oo 54,900 |01/30/2014. | 12/15/2042.
3137AT  RW 4 | FHLMC REMIC SERIES K-020.........covvuurirrireirneineriesiesessessssisessessesesesnsns | seeees e | 1FE ...2,036,250 |...100.176 ..2,003,526 2,000,000 ..2,013,793 (4,436) [ ..o | e | e 2.373 | ... 2.029 |MON... 47,460 | 05/03/2013. | 05/25/2022.
31398W Y3 2 [FHR 3652 CP.....covveruviririeeieciceieisesiesiesessessssssessessesssesssssssssssessnnes | aevees I I . ..1,101,882 |...113.854 | ... ..1,193,373 1,048,164 | .. ...1,088,247 (2,728) [ oo | e | s 5.000 |...... 4.550 |MON... 06/21/2011. | 04/15/2040.
B138EB  PJ 8 | FN AKBT24.......oioiiiiciicie st ssissnsnns | sineees [P0 IO IV L1 [ 365,125 |..... 99.930 | .oovreerirenns 357,114 | oo 357,363 | ... 364,453 (1688) | eveveeererrreirees [ eneerenireiserienes [ e 3.000 |...... 2.699 |MON... 06/13/2012. | 03/01/2042.
B137AK YT 0 [FN254634........ooiicec ettt | ecees ..111.058 ...46,150 41,554 | .. 41,601 (1) ) TSI IURORRROR IO 5.500 |...... 5.206 | MON... 10/12/2005. | 02/01/2023.
31402C  UB 7 [ FN 725205.........cooiieieieiieiiesisesisseessssssssssessesssessssssssssessessssessssssssssesssnses | sevees ..109.043 | .... 121,588 ..111,504 | .. 111,508 (1<) ] SRR IV IO 5.000 |...... 4.835 |MON... 02/15/2005. | 03/01/2034.
31404V TS 7 [FNTB00BT.......coiieiiiiiiiissieiiesi e | ereeas .109.512 | e 147,566 | ..oooovvvrnes 134,749 | ... 134,629 (1<) SSOOURTINE INVRIRTIRTOIRINN IOV 5.000 |...... 4.881 |MON... 02/15/2005. | 05/01/2034.
31407F  GC 8 [FN 829195 ...ttt | eeeins ...107.557 6,517 | ....... 6,316 LI TSROSO IPPITPRTORORRIOR IOV 4600 |...... 5.911 | MON... 09/12/2005. | 07/01/2035.
31408F GA 1 |FN 849893.. bbb nnes | arbins e . . ...105.114 50,601 {725 TR ORI PR 4625 |..... 6.798 | MON... 12/14/2005. | 11/01/2023.
31408G Y2 7 [FNB51329. ...t ssesienes | crvees [P0 PO I ..112.003 40,926 3 | e [ [ 5.500 |...... 5.835 | MON... 02/08/2006. | 02/01/2036.
31419A  KZ 9 [FNPOOIAEDBTT.....couieriiiieeieeieisessesssesiesssessssesssssssnsessesssseessssssssnsens | eveons ] ..102.615 464,631 (1<) ) TSN ISR IO 3.500 |...... 3.451 | MON... 09/22/2010. | 08/01/2040.
371K 7TE 5 [FNMAPASS-THRU 254793......cccciiiirniiiiensissesieisssssienssssssessssissnes | covenes e . ...109.525 119,186 ()1 [SSTSRUOORINO IPOPOOIORROOPPIRPORN BUOPON 5.000 |...... 4.727 |MON... 06/15/2009. | 07/01/2033.
313810 2J 3 |FNMAPASS-THRU 458077 .......ccourvereerrrnerierieseneesssissessessessssessssisssnsne | aevees o] ...96,441 |...110.631 ...98,335 94,440 (A11) | cevereereeireinens [ [ 7.000 05/14/2009. | 08/15/2027.
31385) DJ 4 |FNMAPASS-THRU 545605.. [ ..103,148 |...118.018 .110,919 102,210 (262) +.r...7.000 07/22/2009. | 05/01/2032.
314030 T8 2 |FNMAPASS-THRU T745875........cccrvveieiriniricriereieississsiesiesessessesissines | cvveees o] ..113.362 121,466 114,773 (TB) [ oo | e | e 6.500 09/21/2009. | 09/01/2036.
314030  PF 2 |FNMA PASS-THRU 758322........ccmieueerrrinenienireseeessssisensessssssnesssssissnsns | sevenes ] ..112.295 115,018 106,826 [(51:) ) TN VPRI IV 5.500 ...469 04/13/2009. | 12/01/2033.
31416C FS 0 | FNMA PASS-THRU 995777... 112,772 486,791 (1,221) [ o v [ 7.000 2,634 05/28/2009. | 04/01/2033.
3136AE  GQ 4 |FNMA REMIC TRUST 2013-M7. SRS SOPTRRSPORPPRTOTES BOVPOON e | JAM 2,213,438 98.333 2,269,265 | .....ovvoerirreiriinns | s 19,671 2.280 4,560 01/27/2014. | 12/25/2022.
31396Y  S2 9 [FNR 200826 ZK.......ovvouiiemieniiieiieeiseisessssises e sesssssssssssssssisssssssssnns | sevenas ] ...109.534 897,147 | o | e 44,539 [ oo [ e [ e 5.000 3,679 05/11/2011. | 04/25/2038.
31397N WX 9 |FNR 2009-30 Z... 1 1,291,468 |...115.113 ...1,540,122 81,775 ......8.500 |.. 5,057 05/07/2012. | 05/25/2039.
31396Q LV 9 [FNR 2009-50 GX..oourrrressressersssnssensenssssesssnsssssssenssensssssssssssssssssnsessssssssnssssesns | eeneees e . 670,133 |...112.877 | .... 625,500 [RE2L:) ] N [N IR 5.000 |...... 3.100 | MON... 2417 03/22/2012. | 07/25/2039.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... . et | o 15,461,406 XXX ] e 16,586,180 | ............15,542,181 | .......... 15,813,998 | ..o 0 [ o 118,400 0 0 XXX XXX XXX ] s 59,754 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligati of| Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities........ .. 0 XXX 0 (U I [ I 0 0 0 0 XXX XXX XXX | e (L] I 0 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligati of| Ag | i | and Autlhorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities .. s 0 XXX 0 (L I 0 0 0 0 XXX XXX XXX | 0 | e 0 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ SRR 31,745,137 XXX | e 34,232,688 | ............ 31,641,096 .31,966,425 | ...cooovevreviinean0 | e 103,839 0 0 XXX XXX XXX | ......314,725 | ... 1,467,195 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00507U AP 6 |ACTAVIS FUNDING SCS......ovuuiririreerseinsineriesississessssissessessssssssssssennes | sevenne | o0 2| 2FE 400,182 |...101.386 ....395,000 | ... 398,384 (1,003) [ oo | e | e 3.000 |...... 2.718 |MS...... .11,850 | 03/12/2015. | 03/12/2020.
00507U  AS 0 |ACTAVIS FUNDING SCS.......ccooumirirriieririnniiseiierieessssssissessessssssessssnesnes | evveees | o0 2| 2FE 1,021,902 |...100.118 .1,010,000 | ..oovvreneee 1,020,018 (1,038) [ oo | e | s 3.800 |...... 3.659 |MS..... .38,380 | 03/12/2015. | 03/15/2025.
29358Q  AE 9 |ENSCO PLC.....ccoiirinirierieniseeseeissssesienssesssessssssssessesssessssessssssssssesssesens | sneees | o 2| ... 3FE 607,949 |..... 86.367 | ...ccoonerrn.518,202 | ... 600,000 | ... 606,743 (B57) | cevereerneeimnernens [ erveereniseinnerienns [ e 5.200 |...... 5.031 |MS..... | oo 9,187 | 31,200 |03/12/2015. | 03/15/2025.
65504L AN 7 |NOBLE HOLD INT LTD....cvouiiiriiniiiciieniiniisneissiseiiesiesesssississssessssesnnies. | wvenes | o 2| AFE 580,970 |..... 93.750 | .ovevieennn 548,438 | L 585,000 | ... 581,475 313 [ i e | e 5.950 |...... 6.043 |AO...... | ccevreeren8,702 | oo 37,733 | 03/19/2015. | 04/01/2025.
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822582 BQ 4 | SHELL INTERNATIONAL FIN BV......coooiiiiiiniiciiieiicniccnecssisieeiesisnis [ s e | 1FE| o 1,853,117 |.....95.626 | ..............1,808,286 | ............. 1,891,000 | ....cccooeee 1,853,458 341 | i [ e [ 4.000 |...... 4117 [MN. | v 10,716 | ..oovce. 37,820 |05/13/2016. | 05/10/2046.
00037B  AC 6 [ABB FINUSAINC.......cccoooiiriiiimiiiirisiniisseisssisssssss s ssssnsssnsssnnies | coneees e | e 1FE 582,876 ...630,000 | ... 585,444 L OO ORI OO 4375 | ... 4.863 [MN...... 11/25/2013. | 05/08/2042.
00287Y  AQ 2 [ABBVIE INC.......cooouiiiiiieiicieiceeieeeeiessiessiessisssisssissssssssssessiensiens | cereees e | 2FE| .. ...1,014,908 11,015,000 | ...oooouee 1,014,890 8 | e | e | e 3.600 |...... 3.601 [MN...... . 05/14/2015. | 05/14/2025.
001192 AH 6 | AGL CAP CORP........ccovuirimriiiririritiissiiesiesississsis e ssissienes | seenes [P PO IOV 2FE| 672,030 |...116.481 | .................698,888 | .........ccc.... 600,000 | ... 667,883 (1,408) [ .oooeonivenis | e | s 5.875 |..... 5.059 |MS......| cc00eeee 10,379 | oo 35,250 | 11/25/2013. | 03/15/2041.
008916 AN 8 |AGRIUM INC B e | e 2FE| o 634,040 |...104.138 | .................656,068 | ....... 630,000 | ... 633,999 (74 ) [TTIN ISR IO 5.250 |...... 5.209 [JJ...... .33,075 | 06/02/2015. | 01/15/2045.
03040W  AJ 4 | AMERICAN WTR CAP CORP.......ccooooririirririnriinsiisesiiseseissssissseessssioeneees. | cevinns . 2| 1FE 723,974 |..A04.716 | .ooocoeerreren 753,958 | i 720,000 | ... 723,751 (CCI) ) TSRO EOPOTORPTORRTOROTOR DUOPOR 4.300 |...... 4.266 | JD....... ceernn.30,960 | 05/29/2014. | 12/01/2042.
032510 AC 3 | ANADARKO PETROLEUM CORPORATION . I e | 2FE| s 839,922 |...114.529 | ...ccecc0.. . TT8,798 | oo 680,000 | ... 830,808 (3,566) | ...ovveverrerriien | s | e 6.200 |...... 4630 (MS......| .. 12,414 | ... 42,160 | 05/07/2014. | 03/15/2040.
032654 AP 0 |ANALOG DEVICES INC........coooiiiiieiiiriiiineiieeeeiesesieessissseisessssesssssessssenes | s . 2] 1 563,251 |...100.506 | .................567,856 | ........... 565,000 | ... 563,290 40 | oo | e [ 4500 |...... 4523 |JD....... 12/06/2016. | 12/05/2036.
035242 AN 6 | ANHEUSER BUSCH INBEV FIN INC........ccocovriririmiinirierisriensissivesinsiienins | e . 2| 1FE 800,115 |...108.087 | .................866,858 | ....... 802,000 | ... 800,117 LI SOOI IVPUTPRTORORRROOR BOVOON 4.900 |...... 4915 |FA....... ceerennn.20,304 | 01/25/2016. | 02/01/2046.
00184A  AC 9 |AOL TIMe WAMET........oooreiireiimreiiceiiecesiecesiesesisseseesesseseseeseseessssesesenss | cereees e | 2FE| oo 1,145,495 |...135.620 | ..............1,356,195 | .............. 1,000,000 | ..ccovvennee 1,112,918 (A772) | oo | e | e 7625 |..... 6.413 |AO...... | ... 16,097 | .....ecc. 76,250 | 06/24/2011. | 04/15/2031.
037411 BA 2 | APACHE CORP.......ccooiiitiiiriciiccirinissisesissnsississsssss s snsssssissias | coenes | o [ svesienins | oenees 2FE ..498,233 |...103.003 ....505,000 | ... 498,466 121 | e e [ 4750 |...... 4.837 |AO...... .23,988 | 11/07/2014. | 04/15/2043.
037833 AT 7 |APPLEINC.....cooiiiiecceseseisesssessssessssssss s | oo B IO (P 1FE| .. ..791,350 |...103.548 ...795,000 | ... 791,472 B4 | e | e | e 4450 |..... 4478 |MN...... .35,378 | 05/06/2014. | 05/06/2044.
042735  BE 9 |ARROW ELECTRS INC.......coiiiviireiiriiieceiieceiieseeiesesiecesiesesiesessessseenenins | e . 2] . 2FE 522,406 |..... 97432 | .o 13467 | 527,000 | ... 523,096 388 | s [ e [ 4.000 |...... 4.106 |AO...... 03/02/2015. | 04/01/2025.
04650N  AA 2 [ AT & T INCerruirirrriririieiiiessiinssiseesssessssssssesssessssesssssssssssssssessssssssssnnnns. | aovnee | oo | vseeninns | oevees 2FE ..965,568 |...102.700 11,145,000 | ... 980,751 2,849 5.350 |...... 6.550 |MS...... 09/02/2010. | 09/01/2040.
00206R AR 3 |AT&TINC. " e | 2FE]| .. .407,236 |...107.523 ....360,000 | ... 385,749 | ..o | e (11,707) [ oo | e | e 5.800 |...... 2.325 |FA...... coeen.20,880 | 02/24/2015. | 02/15/2019.
04650N  AB 0 [AT&TINC.....oororiresccecs s | coveias e | 2FE| i 865,022 |...102.700 | .................872,947 | ...... 850,000 | ... 864,075 (B13) | ceverrerrrirriens [ [ 5.350 |...... 5231 [MS....| ........15,158 | ....... 106,733 | 09/03/2015. | 09/01/2040.
048303 CD 1 |ATLANTIC CITY ELEC CO......ooosrrviiriineiiieisssiiessissneisssesssssesssssssnssins | s e | e 1FE ..110.702 | .................553,510 | ....... 500,000 | ... 514,602 (TA82) | oo | e | e 7.750 |...... 6.070 [MN...... .38,750 | 03/26/2009. | 11/15/2018.
049560 AK 1 |ATMOS ENERGY CORP........ccoooiiriiiriiiceiieseiiesesiesesiesesiesesissssiesssesssnins | e e | e 1FE| .. . 2115330 | e 732,342 | 635,000 | ... 748,220 (2,572) | oo | e | e 5.500 |...... 4.313 |JD....... coeeen.34,925 | 09/23/2014. | 06/15/2041.
052451 AR 2 |AUSTIN TEXRENT CAR SPLFAC RE.......cccooiimiiirriinniisnnisssisssisnsiinns | s . 2] 1FE 843,200 |...110.592 | ................884,736 | ....... 800,000 | ... 828,899 (A142) | oo e | e 5.750 |...... 5.031 |MN.....| ... 5,878 | oo 46,000 | 04/30/2013. | 11/15/2042.
06051G  EU 9 |BANKAMER CORP........coooouiriiriiceriseiissesisenissssissssesessssssssssnssssnnssns | wvenes | oo | coveveieenns | covens 2FE ...1,001,890 |...100.334 .1,000,000 | .........cc. 1,001,281 (193) [ oo [ e | e 3.300 |...... 3.277 | W....... .33,000 | 04/23/2013.| 01/11/2023.
06051G  FF 1 |BANK AMER CORP... . ..103.134 ...935,000 | ... 933,656 151 | e [ [ 4.000 |...... 4.022 |AO...... 04/02/2014. | 04/01/2024.
06406F AC 7 |BANKNEW YORKMELLON CORP.........cccoovummmrirnmrirnmeernnnirennrssnesssnnnssnnnes | cenen | o [ eevevennens | e IFE | ciiiii..267,049 | ... 96.301 | ....c............258,087 | ....... 268,000 | ... 267,098 ETU I [SURRRURRRORRUS ORI DOV 2.800 |......2.841 |MN...... 05/02/2016. | 05/04/2026.
075887 AU 3 |BECTON DICKINSON & CO.. ...106.569 500,000 | ... 499,043 359 ......5.000 05/15/2009. | 05/15/2019.
084664 BL 4 |Berkshire Hathaway Fin ...123.031 .1,000,000 | ............. 1,139,248 (B,277) [ oo | e | s 5.750 11/28/2011. | 01/15/2040.
055451 AH 1 |BHPBILLITON FIN USALTD .109.772 | 1,097,724 | 1,000,000 | ...ccoovernee 1,040,633 | ...oovvererinriiens | e (16,812) 6.500 03/31/2010. | 04/01/2019.
09247X  AC 5 |Blackrock Inc . . e . N ..103.516 . 500,000 | ... 499,599 459 ......6.250 09/13/2007. | 09/15/2017.
097023 AG 0 |Boeing Co.....c.coovurvvimrriiiriii [P [ . ..151.669 | ...........1,092,013 | ....cccccceoene. 720,000 | ... 927,980 (8,690) | ..oovveververriins | e | e 8.625 12/14/2005. | 11/15/2031.
10112R  AQ 7 |BOSTON PPTYS LTD PARTNERSHIP....... | . N ...109.045 ....360,000 | ... 392,133 [ oo | e (10,988) [ ...ocvevurrirriins | v | e 5.875 11/25/2014. | 10/15/2019.
10112R AR 5 |BOSTON PPTYS LTD PARTNERSHIP....... e . . ..110.291 ..1,102,907 .1,000,000 | ... 999,478 101 5.625 04/19/2010. | 11/15/2020.
10112R AW 4 |BOSTON PPTYS LTD PARTNERSHIP....... [P [ . ...101.421 1,390,000 | .....cccooeee 1,372,036 2,149 | i [ [ 3.800 02/18/2014. | 02/01/2024.
05565Q BJ 6 | BP Capital Mkts ...106.007 . 1,250,000 | ...ooovvveee 1,250,955 (445) | cevvoverrnrieens [ [ 4.750 09/23/2010. | 03/10/2019.
12189L  AJ 0 |Burlington Northern Santa Fe........ ...104.260 ..1,042,604 996,578 72 <4400 02/28/2012. | 03/15/2042.
12189T BC 7 |BURLINGTON NORTHN SANTA FE CP ...107.543 389,370 (8,511) [ oo | e | s 4.700 11/25/2014. | 10/01/2019.
14040H BE 4 |CAPITAL ONE FINL CORP ...100.633 399,591 167 | oo [ e [ e 2.450 11/2412014. | 04/24/2019.
14040H BJ 3 |CAPITAL ONE FINL CORP . e | e 2FE| .. ...1,004,221 1..100.333 | ..............1,003,326 | ..............1,000,000 | ............. 1,003,764 (B51) [ covereverereienes [ e | e 4.200 . . 10/30/2015. | 10/29/2025.
14912L 4D 0 | CATERPILLAR FINL SVCS MTNS BE........ccccovviriimrinirienisressniiesinnsiesienenns | cevees e | 1FE| oo 571,085 |...108.993 516,335 (8,740) [ ..o | e | s 7.050 .069 [MS......| coeern.8,910 | e 35,250 | 09/18/2009. | 10/01/2018.
149123 BN 0 | Caterpillar INC...........cvveueeiceeiieiiiceiieeceeeseseeeieseisesssssssssssssessssessssnnens | covees | oo | veneiinne | ceneee 1FE ...1,018,063 |..125.129 | .............1,261,285 | ..............1,000,000 | ............. 1,015,017 (G0 RN SRR PN 6.050 919 |FA....... .60,500 | 10/18/2006. | 08/15/2036.
124857  AF 0 |CBS CORP NEW......coooiiiiiiiiiiiniiseiicsininessissiesissss s ssesssssssnins | svvins e | e 2FE| .. 670,529 |...112.303 666,448 (1,856) | .voovvevrvcerii | v | e 5.900 .965 [AO...... . v 34,810 | 06/11/2014. | 10/15/2040.
124857 AL 7 |CBS CORP NEW......coviiiiiiicinciineinsisssssss s | oo e | 2FE| s 448,007 {...100.332 | ....c.cccc..... 456,512 | oo 455,000 | ... 451,019 1445 | i v | 2.300 647 |FA....| 3,953 | 10,465 | 11/20/2014. | 08/15/2019.
151020 AN 4 | CELGENE CORP.......ccooiiiiiiireiiireiieceiieeesisssiessi s | cevens [V (ORI 2FE ..397,108 |...100.057 ..400,000 | ... 398,427 635 | oo | e [ 2.250 421 |MN...... 11/20/2014. | 05/15/2019.
151020 AU 8 |CELGENE CORP 5.000% 8/15/.....cccvierriireiireieesiesessenni [ e e | 2FE| .. 947,857 |..103.973 | .... ...951,000 | ... 947,863 A8 | s | s [ 5.000 .021 |FA..... 08/12/2015. | 08/15/2045.
15189X AN 8 | CENTERPOINT ENERGY HOUSTON ELE.... ST O . 2] 1FE 584,986 |...108.638 | ................. 640,962 | ....... 590,000 | ... 585,194 L7 A [OURURRORO FURRRRROR IO 4.500 552 |AO...... 03/17/2014. | 04/01/2044.
172967 FT 3 [ CHIGIOUD INCuvvvvvveviereiiieiiceiiseiseiieesi st | coveons e | 2FE| s 467,725 |..106.618 | ...cccooovvrnens 533,088 | ...covvvrrnenn. 500,000 | ... 481,803 3,072 | oo | e [ e 4.500 .333 | ... 11/25/2011. | 01/14/2022.




S0l

Annual Statement for the year 2016 of the  UUNit@d Transportation Union Insurance Association

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

Showing all Lon
7

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
172967  HT 1 | CITIGROUP INC......cooooiiireiiereiiieceiieseiieseiiecesiesesiessssssessssessessssssssienens | covies | oo | veeniiiens | oeeees 2FE| s 769,353 |...101.846 | ..............768,937 | .cooccovviru 755,000 766,545 (1,333) [ oo | e | e 3.750 |...... 3515 [JD....... 11/04/2014. | 06/16/2024.
12572Q  AG 0 |CME GROUP INC.......ooiiriiriiireiscisscssesssssssssssss s | coneies 2] 1FE 564,567 |..... 99.949 | ..............564,713 | ... 565,000 564,622 38 | i | | 3.000 |...... 3.009 |MS...... 03/10/2015. | 03/15/2025.
125896  BM 1 | CMS ENERGY CORP........cooviiiiiiiiriiiirriiereeierseiseseissssissssissssssesssssesssseness | covies | or | wveeniiinns | oerees 2FE| s 566,999 |...104.003 | .....cc.........587,615 | coooooiiiinnn 565,000 566,483 (180) [ cvveveerererrienes [ e | e 3.875 |...... 3.832 [MS...... . 02/28/2014. | 03/01/2024.
20030N  AM 3 [ COMEASE COMP....cuuvvuiiunriiriirrirrirriissiieisesisesessssssssssssessesssssssssasssssessessnes | eoenne | oo [ vvenirenes | vevees 1FE| i 1,086,090 |...129.115 | .....cccooeuee 1,291,145 | .o 1,000,000 | ...cccovvveee 1,075,403 (1,927) [ oo | e | e 6.450 |...... 5810 |MS......| 00 18,992 | e 64,500 |07/26/2010. | 03/15/2037.
20030N  BA 8 | COMEASt COMP.......vverereirmerirerirceriscesiseeisesessssssssssssnssssnssssnsssssssssssnsssnns | eevins | oo | wveseiinne | ceveee 1FE .505,460 |...109.157 | ................545,787 | ...... 500,000 502,031 (588) [ cvveveevernererenes [ e | oo 5.150 |...... 5.007 [MS...... .25,750 | 04/28/2010. | 03/01/2020.
200340  AQ 0 |COMERICA INC.......coooiriiriiireiieeeiieseiieseeiessssesesiesssssssssesessssesssssseenens | wveeee | oo | cenevivennns | cevens 1FE| .. .683,341 |..... 98.463 | ........cc.......664,625 | ...ccooooennne 675,000 682,105 (B12) [ oo [ e | e 3.800 |...... 3.668 [JJ....... coeeenn25,650 | 04/15/2015. | 07/22/2026.
202795 HV 5 | COMMONWEALTH EDISON CO.......ccoovveriiinniiineiineiissniessniessnsssssneessniens | e [ oo | cevvviennns | eovens TFE| o 499,880 |...105.397 | .................526,984 | ... 500,000 500,071 (07272 ) O [OROO DU 4.000 |...... 3.995 |FA....| ceer.8,333 | 20,000 |07/26/2010. | 08/01/2020.
202795  HK 9 | COMMONWIth ES EXC.........cooourveerreeiceiiireiiereeieceeieseeisessiseseissessissesesnnenes | eveees | oo | ceveviveenns | covens 1FE 479,595 |...122.847 ....500,000 482,965 451 | s [ e [ 5.900 |...... 6.205 [MS...... .29,500 | 03/16/2007. | 03/15/2036.
20825C AR 5 | CONOCOPHILLIPS.......cvvverrvirnrirnnrirserirsiessssisssssssssssssssssssssssssssssssenes | eovnne | oo | vseeninnes | oeveee 2FE| .. ..1,090,910 |...107.437 .1,000,000 | ....ccoveuee 1,023,611 [ .o | e (10,591) [ oo [ e [ e 5.750 |...... 4547 |FA....... ceerennr57,500 | 09/17/2009. | 02/01/2019.
126408  HD 8 | CSX CORP.......coouciiireiiceereiiecesiesesisssiesesissesissesssssssssssesssienssiennsens | covenes | oo | overniiens | oereee 2FE| oo 743,234 {..100.099 | ....ccoovvve 745,738 | ..ooovvrs 745,000 743,398 L0 SRRSO UPURTORORPOIN DR 3.350 |...... 3.378 |MN..ooo. | oo 4,160 | e 25,720 | 10/20/2015. | 11/01/2025.
126650 CJ 7 |CVSHEALTHCORP = 2.800% 7/20/.....cocveemriicriiemeiineeieneiisneisisnniiinnnies [ evvins | oo | veneiiiens | e 2FE 389,711 |...101.461 ....390,000 389,787 55 | oo [ e [ 2.800 |...... 2.816 | JJ....... .10,920 | 07/20/2015. | 07/20/2020.
126650 CN 8 |[CVSHEALTH CORP  5.125% T7/20/.......ccoiivveicieiereiisneeieneisneisnniiennnes [ evviies | oo | venniiins | oo 2FE| .. ..1,195,663 |..111.445 | .........1,331,764 | ............1,195,000 | ............. 1,195,611 (([0)) [SORRRO EOOOO OO 5125 |..... 5121 |W....... coonnn.81,244 | 07/20/2015. | 07/20/2045.
235851 AR 3 | DANAHER CORP DEL........ccooiriuiriririiiirieiseeiseseisessisssssissssssssssssssssssnnness | wveeee | oo | covevveenns | covens AFE| oo 553,801 |...104.184 | ...............578,221 | .oocccrirennc 555,000 553,795 20 [ e | e | e 4375 |...... 4.388 [MS......| oo 7,149 | L 24,281 | 09/15/2015. | 09/15/2045.
244199 BD 6 |DEERE & CO...ovvvuiieiiiiiiieriinissiieiienisesssisssiesiesssssssssssssssessesssens | covenes | o | vvevienes | vevens 1FE ..997,690 |...119.940 .1,000,000 998,172 93 | o [ s [ 5.375 |..... 5.39% |AO...... 53,750 | 10/16/2009. | 10/16/2029.
24422E  QF 9 |DEERE JOHN CAP CORP MTNS BE.........cooooiimiuiireiiereiieneeieneeiesesissesiennnes | ceveeen | oo [ eeviveneins | e 1FE| .. .427,840 |...101.189 ....400,000 401,191 (4,188) | ..o | e | e 5.500 |...... 4405 |AO...... creeern22,000 | 09/28/2009. | 04/13/2017.
250847  EK 2 | DETROIT EDISON CO.....cooovvermrrirrriirniiseiieeisesssssesssssssessssesssssssssnnnses | wveeee | or | vevvvieenns | evvens AFE | o 729,146 |..... 99.350 | .vovvrrirennn 725,256 | oo 730,000 729,173 18 [ o [ e | e 3.950 |...... 3.957 [JD.vccee | v 1,282 | 28,835 | 06/01/2015. | 06/15/2042.
25271C AN 2 | DIAMOND OFFSHORE DRILLING INC..........ccoovviimiiiinniiineieneisneienniienenes [ evvies | oo | venniiins | oo 3FE| ..............574,526 |.... 71.033 | .o 397,785 | 560,000 573,931 (7233 SOOI SOOI PO 4875 | ... 4710 [MN...... .27,300 | 07/28/2014. | 11/01/2043.
25459H AT 2 |DIRECTV HLDGS LLC / DIRECTV.....cossiuiriiiririirerieeriessisseisessssesssssneeos | eevnes | oo | vereviriee | ceeees 2FE]| .. . ...107.506 482,100 (9,438) 5.200 |...... 2.854 [MS...... creren23,400 | 11/25/2014. | 03/15/2020.
25450H  AX 3 | DIRECTV HLDGS LLC / DIRECTV.....ccooviiinriiirriiinniiisniisnnsissniisssssssnsisnniees [ evvins | oo | cveneiinns | coveee 2FE| o 378,003 |...109.911 377,579 (T4 [ RN PO 6.000 |...... 5.838 |FA......| ccc0ern.8,387 | 22,200 | 01/30/2014. | 08/15/2040.
260543  CE 1 |DOW ChemMICal CO.......couvvermreirerirerirerisesisseeissessessssssessssesssssssssssnssssnenes. | wvenes | oo | coveveennns | covens 2FE ..984,100 |...108.042 985,317 276 | e | e | e 5.250 |...... 5.357 [MN...... 11/22/2011. | 11/15/2041.
233331 AT 4 |DTEENERGY CO....cooirrrireiinceinneisnsscsisssisssissssisssssssnsssssssssssisnnnss | weinnes | oo | coneveinnnns | eovees 2FE ..400,353 |...100.493 400,207 [(CIC) S OTOTON ISR DOV 2.400 |...... 2.381 | JD....... 11/24/2014. | 12/01/2019.
26442C  AJ 3 | Duke Energy Carolinas............cc.ccoceuereeermeeirnmeesneeiseeeissseesssessssssssssssesns | covenns ...106.898 499,526 122 | o [ [ 4.300 |...... 4329 |JD....... 06/07/2010. | 06/15/2020.
26441Y AQ 0 |Duke Realty LP ...104.690 499,794 189 | i [ [ 6.500 09/06/2007. | 01/15/2018.
278865 AR 1 |ECOLABINC cerrnrsssnssssnes | | o | | oo 2FE | 410,548 | L 99.971 410,338 (107) 2.250 01/16/2015. | 01/12/2020.
29250R AT 3 |ENBRIDGE ENERGY PTNR 5.500% 9/15/........coommvvemmrreimriemenisnneennniinenin [ coveree | oo | eoveeeiiiene | eeenFE | 492,025 | ... 99.306 492,710 145 5.500 09/06/2011. | 09/15/2040.
29379V BC 6 |ENTERPRISE PRODS OPER LLC ...105.465 957,908 (47) ......5.100 02/14/2014. | 02/15/2045.
29379V BD 4 |ENTERPRISE PRODS OPER LLC......ccovoorrermreeimnerirnensssessseessssssssssesssnneees | voveees ...101.021 . 404,678 107 [ oo [ | o 2.550 11/20/2014. | 10/15/2019.
26884A BC 6 |ERP OPER LTD PARTNERSHIP ..100.788 | ................ 403,154 | ........ccc....c 400,000 400,183 (70) 2.375 11/25/2014. | 07/01/2019.
30161M  AG 8 | EXELON GENERATION CO LLC.. ...100.687 500,000 499,319 12 .....6.250 09/23/2009. | 10/01/2039.
30231G AW 2 | EXXON MOBIL CORP ..102.427 | 839,905 | 820,000 822,629 (B8) | covvvererrererriies | eereeirereiieneiienens [ e 4.114 .16,680 | 03/04/2016. | 03/01/2046.
341099  CK 3 | FLORIDA POWER CORP.......ccooumiiiririiiiiinniieiiesiesesssississesiesissssesssssises | seenes 105719 | ... 1,057,191 ] ... 1,000,000 | 1,019,288 | s | i (12,598) [ ..ovvvrerrerinins [ v [ e 5.650 .56,500 | 09/18/2009. | 06/15/2018.
345397  WW 9 |FORD MOTOR CREDIT CO LLC........ccooiieueinrrieneireceiseneeseceissnesssnesssnenns | woveeee | v | ceveversnnne | cennFE ] 21,195,000 | ... 97.576 .n3.664 43,785 | 09/08/2014. | 09/08/2024.
345397 WY 5 |FORD MOTOR CREDIT COLLC.......coovirvvierriiereiieceiisnsisneiisnsiisneiisnnins | wienne [ oo | cevvvinnnne | een2FE | 498,175 | 99.852 498,917 359 | i e | 2.597 112,985 | 11/19/2014. | 11/04/2019.
354613  AG 6 | Franklin RESOUCES INC...........cvuuuiiiciiirieceisscieseisseissesesssssssisnesiens | evenns [ oo | covevennns | eovens 1FE ..752,988 |...107.281 751,131 (312) [ oo [ | e 4.625 .34,688 | 05/21/2010. | 05/20/2020.
36962G 5 9 | General EIec Cap COP.......ccriuirruiriiiiieiisesiineeieeesiessiesssssessisesssseneens | wvenes | oo | corevireenes | cevens 1FE| .. ..501,555 |...109.694 . 500,821 (15B) [ cvveoeeveeeerienns [ e | oo 4.650 .23,250 | 11/25/2011.| 10/17/2021.
36962G 3P 7 | GENERAL ELEC CAP CORP MTN BE........cccosuimiriirinriniinsiinenieninsisnssinnnes | evnie | oo | veveenniens | evvn AFE | oo 496,410 |...125.853 | .................629,265 | ....... 500,000 496,819 T4 | o [ e [ 5.875 29,375 | 07/26/2010. | 01/14/2038.
369604 BF 9 | GENERAL ELECTRIC CO.....coovuoreeireiiceeieneeiesenissesesesesissesssesesssssenessssens | wveees | oo | coneveveeens | covens TFE| oo 497,185 |...100.885 | .................504,426 | ....... 500,000 497,640 ETV N [SURRRORRRORROIS DU DO 4.125 .20,625 | 10/04/2012. | 10/09/2042.
375558  AX 1 |GILEAD SCIENCES INC........cooooirriirninniisncinsiiscsiesssssssisssisnnsins | e 2| 1FE 588,855 |...103.837 | ...ccccc0eeen.612,636 | oo 590,000 588,889 19 | s [ [ 4.800 .28,320 | 03/07/2014. | 04/01/2044.
38141E A6 6 | Goldman Sachs GroUP INC..........cccccuurvieiriiiirincississsisssisssissnissnsinns | ceneies | oo [ eevinnnins | e TFE| i 1,376,160 |..110.894 | ..............1,441,623 | ............. 1,300,000 | ..cccovvvnnne 1,330,829 (8,024) | ..o e | 6.000 78,000 | 11/25/2011. | 06/15/2020.
38141G RD 8 | GOLDMAN SACHS GROUP INC.........oovvuereeiriiiereiiereiesnesissesiesssssseseenenes | wvenee | v | cerevirennes | cevens 1FE 498,630 |...102.141 ....500,000 499,103 129 | oo [ e [ 3.625 118,125 | 01/24/2013. | 01/22/2023.
362333 AJ 5 | GTEFIONAA INC...cvvnieiiiecicieeeeinsisenissssensenssssssessensnsnes | connes | oo | vvevirenes | vevees 1FE| .. ...1,042,900 |...120.212 .1,000,000 | ............. 1,028,678 (1,728) | oo e | e 6.860 68,600 | 10/14/2005. | 02/01/2028.
406216  BE 0 |HALLIBURTON CO......ccooooiriiinrirnrisneeisensisessissssesensssssssssssnsssssssssssnesnnnes | oenenen | o | eovvnneens | e 2FE| s 725,672 |..102.690 | ................693,155 | ................ 675,000 723,607 [(CLGIC) ) SRR ISP PR 4.750 32,063 | 10/15/2014. | 08/01/2043.
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40414L  AF B8 [HCP INC ... | ceneies | oo [ ceveeeniins | o 2FE| o 406,175 |...102.810 | ...cccocc.....395,818 | oo 385,000 395,778 (4,991) [ oo | e | e 3.750 |...... 2.364 |FA...... 11/21/2014. | 02/01/2019.
40414L AL 3 [HCPINC....ooooivrvccscessesssssssisssisssissssssssssssssssssssssssssssssssnnses | conenes | o [ eevennins | coeenn2FE | ciiiiin..583,651 | ..., 99.950 | ....cooee.......584,708 | ....... 585,000 583,827 128 | oo [ [ 3.875 |...... 3.905 |FA....... 08/15/2014. | 08/15/2024.
423074 AZ 6 |HEINZHJCO. .100.950 | ..oovcierrn. 403,801 | o 400,000 399,350 T4 | e e [ 2.800 |...... 2.849 [JJ....... . 07/02/2015. | 07/02/2020.
423074 AV 5 [HJHEINZ CO L4227 970,930 850,000 846,684 49 [ | e | s 5.200 |...... 5.226 |JJocies | 200 20,381 | e 45,796 | 07/02/2015. | 07/15/2045.
438516 AR 7 |Honeywell Iternational............ccocereeemeuireiinceeieneeieceeiesesissessesssessesesnnns | cevenen | oo [ eevevseenns | e 1FE L 122434 i 612,169 | 500,000 498,700 35 | e [ e | e 5.700 |...... 5722 |MS...... .28,500 | 03/10/2006. | 03/15/2036.
40434C  AD 7 |HSBC USAINC......ccooiiiiiiriisiiiciiesieciccissississisissssssississsssssssesssssinns | onnies | oe | veveeniiens | oo 1FE]| .. ...1,375,596 |...100.423 | .............1,360,732 | ..ccccoecenn. 1,355,000 | ....ccvoeeee 1,371,285 (1,891) [ oo | e | e 3.500 |...... 3.317 | JD....... e 47,425 | 08/25/2014. | 06/23/2024.
458140 AK B [INTEL CORP.......ccoooiiiriiriiiiriiseneseneiseissesisssssssssesssesssssssssssssessnsens | conenes | o [ eeviennins | e TFE| 500,668 |...110.083 | ...............544,909 | ................. 495,000 500,347 (T13) [ oo [ | e 4.800 |...... 4725 |AO...... | e 5,940 | oo 23,760 |02/27/2014. | 10/01/2041.
46513E  FF 4 [ISRAEL ST...ccoiiiiiiieiieceesseeieceeisseeiesssisssssssssssssssssssssssssssssssesessesssnns | evvenns | oo | veneiiene | oeveee 1FE .549,145 | ..118.358 | .....cc...c...5I1,788 | oo 500,000 527,622 (B,453) | oo | e | e 5.500 |...... 4535 [MS...... .27,500 | 11/18/2009. | 09/18/2023.
472319 AE 2 | JEfferies GrOUP......oovverrrerrriineriicissiis s sssssssssesssssssssssssessssnnnnes. | oevseen | oo [ eevsnesnes | o 2FE| .. 497,775 |..109.672 | .................548,359 | ....... 500,000 498,709 720 [RORTON FURTRRRRORO IO 6.450 |...... 6.484 | JD....... e 32,250 | 06/04/2007. | 06/08/2027.
472319 AF 9 |JEFFERIES GROUP INC NEW.......cooiiiiiiiiiinniiiiniiseceseneiseseissesisenessenenes | cerenen | oo [ eeveeneiins | e 2FE| s 369,082 |...113.416 | .......c.........396,955 | ........... 350,000 356,366 (2,198) [ coovererererrerins | v | e 8.500 |...... 7.695 [ | 13,718 | 29,750 | 09/25/2009. | 07/15/2019.
478160 BV 5 [JOHNSON & JOHNSON........ccooiiiiiiriinsiciiienicinsissssiesiesissississiiennes | cevies [ o0 | sovessienns [ s 1FE .876,398 |..... 98.536 | .......ccc......867,119 | ... 880,000 876,421 23 | e | e | e 3.700 |...... 3723 |MS...... 116,280 | 03/02/2016. | 03/01/2046.
46625H HV 5 | JPMorgan Chase & Co.........cccccmmvuimriiniiiieiiisiiisssissssssssssssssssssssssnisnns | wvnnes | oo | coneveinnnns | covens 1FE| .. 990,870 |..118.122 | ..........1,181,215 | ... 1,000,000 991,673 L7 OO SOOI PO 5.500 |...... 5.563 | AO...... coerrr..55,000 | 10/21/2010. | 10/15/2040.
501044  CH = 2 |KROGER CO......cooooiiriiriiinriiiereieseisseiieseieesessesessesessesessssssssesssessesinnes | ovenes | oo | cevevnennns | covens 2FE| o 411,938 |...110.703 | .........c.......392,994 | Lo 355,000 389,899 | ...ovviririinriiiens | e (10,866) | ...ocvveveerereriins | e | e 6.150 |...... 2755 [ | 10,087 | oo 21,833 | 12/10/2014. | 01/15/2020.
501044  CT 6 |KROGER CO....oovvirriiiiiirinieienisiiesissiisiisssiessesisssssssssssssessesssssssnsses | covnnes | o | vovevivenes | vevens 2FE ..702,234 |...107.809 699,793 (1,142) [ oo | e | s 5.150 |...... 4541 |FA....... .32,960 | 10/15/2014. | 08/01/2043.
539830 BB 4 |LOCKHEED MARTIN CORP........ccoocosiiiiiiriieriineieseeiseseiseseisesssssssiessnsiens | e [ (P 2FE ..872,600 ....840,000 872,119 [GE: 7)1 SRR ORI PR 4.070 |...... 3.836 |JD....... coenen.34,188 | 04/18/2016. | 12/15/2042.
55616X AL 1 [MACYS RETAILHLDGS INC.......ccccviviiiiiiniinniierienisnsssiesesisssissins | eveees 2| 2FE 734,258 |.....98.073 | ..o 720,835 | oo 735,000 734,413 86 | .o [ s [ 3.625 |...... 3.637 | D | 02,220 | e 26,644 | 05/23/2014. | 06/01/2024.
559080 AG 1 |MAGELLAN MIDSTREAM PRTNRS LP.........ccoooviimiiiiniinniissniissniinsniesnnies | e [ v | coveviinnns | eevene 2FE| s 557,420 |..103.935 | ..............561,251 | ..o 540,000 556,614 (294) [ oo [ [ 5.150 |...... 4.941 |AO...... 27,810 | 02/25/2014. | 10/15/2043.
582839 AG 1 |MEAD JOHNSON NUTRITION CO.....ccoooourriiriiireeieneniesesissesiseseissesesiesenes | e 2] 2FE 519,590 520,000 519,600 B | e | e | e 4.600 |...... 4.605 |JD....... ceerenn23,920 | 05/13/2014. | 06/01/2044.
582839 AJ 5 |MEAD JOHNSON NUTRITION CO......cocooimriiimiiirriinnissniisssiisssisssnssssnnies | venes [ or | covvviennns | cevens 2FE| s 403,535 |...101.253 | ............... 407,036 | ...ccooomnrrs 402,000 403,195 (2221 OO SOOI PO 3.000 |...... 2918 [MN....| o 1,541 | 12,462 | 11/04/2015. | 11/15/2020.
594918 BT 0 |MICROSOFT CORP.......cccooumiruirnieiericnrisnsissseessesesssssssssssssssssenssssnssens | wveees | oo | corevrennns | covens 1FE ...1,492,725 1,500,000 | ..cccovvennne 1,492,736 T [ e [ 3.700 |...... 3.727 |FA...... 08/08/2016. | 08/08/2046.
61747Y  CJ 2 [MORGAN STANLEY......ccoosiiiiiiiniiisiinsisiiesisiississiisssesisssssssssssesssenins | coveoes 972,492 |...108.396 1,000,000 988,156 3,721 5625 |..... 6.111 |MS...... 11/25/2011. | 09/23/2019.
617482 V9 2 |[MORGAN STANLEY........oiiiiiimiiiimeiieceiiesesiesesiesessssesssesesssesesssssssesssesesssesens | e ..988,670 |...128.517 .1,000,000 989,257 6.375 |.....6.461 | JJ....... 07/2412012. | 07/24/2042.
637432 CG 8 |NATIONAL RURAL UTILS COOP FIN ..841,703 |...108.452 ....750,000 771,806 .....6.550 09/30/2009. | 11/01/2018.
655044  AH 8 [NOBLE ENERGY INC.......cooviiiiriiiniiinriiinneisseissesssisssssssssssesssensnens | oo ..334,171 |...100.762 335,000 334,314 | i | v T2 [ [ [ 3.900 113,065 | 11/10/2014. | 11/15/2024.
655844  AZ 1 |NORFOLK SOUTHERN CORP..........cooviiimiiiiriririeiiieseiseeisseseisesessssessenesons | s ..501,585 |...104.998 500,000 500,200 (188) 5.750 .28,750 | 04/04/2008. | 04/01/2018.
670346 AL 9 | Nucor Corp .512,280 |...106.343 500,000 506,551 (1,012) w8125 .20,625 | 10/08/2010. | 09/15/2022.
68268N AN 3 | ONEOK PARTNERS LP. 499,910 |...103.632 500,000 499,917 18 [ o [ [ 3.800 .19,000 | 03/20/2015. | 03/15/2020.
68268N AP 8 | ONEOK PARTNERS LP......c.ccooiiiiiiniiiniiniiciesissisississiesississsissiinns | cvvis 957,984 |...107.262 958,200 168 4.900 47,040 | 03/20/2015. | 03/15/2025.
68389X AH 8 | ORACLE CORP. 1,237,878 |...125.839 ..1,224 571 (5,201) 8125 162,169 | 10/23/2015. | 07/08/2039.
694308 HN 0 | PACIFIC GAS & ELEC CO 934,061 |...101.623 934,360 293 [ e [ e [ e 4.250 .34,950 | 11/10/2015. | 03/15/2046.
695114  BX 5 |PACIFICORP.......cccoevumriivnrranes ..1,055,380 |...119.720 | ..............1,197,200 | ..............1,000,000 | ............. 1,045,966 (1,520) [ oo | e | s 5.900 .59,000 | 09/18/2009. | 08/15/2034.
718549  AE 8 | PHILLIPS 66 PARTNERS LP. 285211 |..... 96.029 285,000 285,191 (20) .....4.900 10/17/2016. | 10/01/2046.
72650R  BE 1 | PLAINS ALL AMERN PIPELINE L P....ccoviviiiiicriiccieseiieseeesiiesesieessienens | oo 660,442 |..... 89.103 660,000 660,489 (L) 1 SOOI INVRTRINN IOV 4.700 .31,020 | 05/14/2014. | 06/15/2044.
72650R  BG 6 | PLAINS ALL AMERN PIPELINE L P....ccoocvviiiiiieceenesseeseesesisssiennns [ o .417,505 |...100.105 417,303 (98) | covvverervieriies | e [ e 2.600 .10,842 | 12/09/2014. | 12/15/2019.
69349l AC 2 |PNC BANK NA. ... | e . ..990,510 |...102.392 999,183 986 | v | e [ e 4.875 coenen48,750 | 09/21/2005. | 09/21/2017.
69352P  AH 6 |PPL CAP FDG INC......ccoviierriniicrieriiinnissisenieniessenississssssssessensnssss | venvies | oo | vevivernnne | cerenFE | v, 712,670 |...100.544 705,000 712,492 (143) | cevererrirrirens [ [ 4.700 |.....4.630 |JD..ccc | v, 761 | i, 33,135 | 11/27/2015. | 06/01/2043.
74340X  BE 0 [PROLOGIS.........cooiireiiiriiieceiereiieseiesesiesesissesssesesssseses s esesesesssines | ceveees ..555,385 |...102.467 560,000 555,814 390 [ oo | e | e 3.750 .21,058 | 11/04/2015. | 11/01/2025.
744448 CG 4 |PUBLIC SERVICE CO COLO.......ccomiiriiniiiiriieririisriississiesiesesssississiiens | soenes . 829414 |.... 94.054 895,000 832,617 1,362 [ oo | e | s 3.600 v 32,220 | 07/28/2014. | 09/15/2042.
74456Q AV 8 |PUBLIC SVC ELEC GAS COMTN BE........ccccoovvviinriiinniinniisnniisnnissniinnnnis | wvenes [ oo | cenvivnnene | e TFE | i 819,516 |...119.525 620,000 810,628 (5,239) | oo | s | e 5500 |.....3.543 [MS....| ... 11,367 | .......... 34,100 | 04/13/2015. | 03/01/2040.
745332 BW 5 |Puget Sound ENErgy INC.........ccciriuiriuiiriiiiceiisreiiereeiesesiseesieessiesseisessieens | e ..500,000 |...130.816 ....500,000 500,000 [ .oouvverrerirrerirens | cereeireeneiseneinenes | e | e | e 6.724 .33,620 | 06/26/2006. | 06/15/2036.
755111 BW 0 |Raytheon Company..........cccocurrirrieireiiincisseisseieessssssssssssessssesssssnnss | e . ..995,200 |...110.106 .1,000,000 995,577 91 | i | e | e 4.700 47,000 | 11/29/2011. | 12/15/2041.
756109 AR 5 |REALTY INCOME CORP.........ccocosvriirriieneiieneieseiienesesnesissesisnnsisnesssnnnns | wovenes | oo | cerenvnnnee | eoiennFE | i) 637,349 |...102.949 | .....cccccco.nl 658,874 | ....ooocoevenenn. 640,000 637,735 181 | o [ e | o 4125 |....4.169 |AO...... | ... 5,573 | e 26,400 |09/23/2014. | 10/15/2026.
760759  AH 3 |REPUBLIC SVCS INC.......ccooiviiirinriiniisniscieninsisnsissisesiesissesessississsnns | eovenes | oo | ennievenns | eerenn2FE | i 448,866 |...107.948 | ................ 437191 | s 405,000 432,326 (8,153) | oo | e | s 5.000 |....2.759 [MS....| ...cc.e..8,750 | ..oocee 20,250 | 12/10/2014. | 03/01/2020.
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760759 AP 5 |REPUBLIC SVCS INC........coooiriiiieiiceiiereiinseeieseeiseeseissssiesssissssssesssnsseins | wvenes [ oo | covevrennns | cevens 2FE| oo 322,245 |...103.880 324,733 857 | oo | e [ e 3.550 |...... 3.879 |JD....... 12/24/2013. | 06/01/2022.
767201 AL 0 |Rio Tinto FIn USA.......iiiiiiireincssesssisnsisnessssssssssssssssssssssnnsees | wvenes | o0 | coneveinnnns | covens 2FE .976,995 |..113.776 979,072 425 | s [ [ 5.200 |...... 5.356 | MN...... 06/17/2011. | 11/02/2040.
775109  AZ 4 |ROGERS COMMUNICATIONS INC........coooriiimiiireiiereiieseieseseieeseiieneiienes | e [ [ 2FE ..639,387 |...110.329 . 637,278 (941) [ oo [ e | e 5.450 |..... 4.850 |AO...... . 09/26/2014. | 10/01/2043.
776743 AA 4 |ROPER INDS INC NEW......cooviiiiriiiiiiniiniieniesinissseiiesiesessessssiossiiens | soenes 2| 2FE 402,045 |...101.301 400,000 401,633 (382) [ coveverrererrirenns [ e | e 3.000 |...... 2.890 | Do | 833 | 12,267 | 12/07/2015. | 12/15/2020.
776743 AB 2 |ROPER INDS INC NEW.........coiiiiiiiiiieiiriieiisneiisseeieseeiseessssssessssssnsssnenes | s 2] . 2FE 603,996 |...101.228 605,000 604,081 93 | e | e | e 3.850 |...... 3.870 | JD....... .23,810 | 12/07/2015. | 12/15/2025.
78355H  JW 0 [RYDER SYS MTN BE.......cooiiiiiiiiiniinsiiiesiinessississsississssssississssssssins | coenns | oo [ wevesiienis | oevees 2FE | oo 402,116 |...100.753 400,000 401,154 (4B0) [ .ovoooeverrenns [ e | e 2550 |...... 2426 |JD....... ceern. 10,200 | 11/19/2014. | 06/01/2019.
828807 CG 0 | SIMON Property GrOUP............ccuueurivermreeirreiisseiesseeesssssessssssssessssssssssssiees | e 2] 1FE 503,525 |...106.716 500,000 501,852 [(CIV T SRR RPN PO 4125 |...... 4.037 (Do | oo 1719 | 20,625 | 11/25/2011. | 12/01/2021.
855244  AH 2 | STARBUCKS CORP.........coiriiiiiriiiereiieneiiesesiesesiesesiesssisssesesssessesssssssssennns | wvenes | oo | conevvennns | covens 1FE .629,557 |...105.014 632,000 629,613 A2 | i | s [ 4.300 |...... 4.323 |JD....... .27,176 | 06/10/2015. | 06/15/2045.
857477  AG 8 | STATE STR CORP......cveiiiiriniierireriteisnisiesiesesssississsssessessssesssnianniins | connes | o | vverirenis | vevees 1FE| .. ..797,240 |...107.341 800,000 798,881 229 [ e | e [ 4375 |...... 4.411 |MS...... ceern.35,000 | 03/02/2011. | 03/07/2021.
857477 AL 7 |STATE STR CORP.......cooiiiiiriiiriiieiieieseeieseeisseeisssiessssessssssssssssssenssnnnes | wvenee [ oo | cevevvennns | cevens TFE | oo 499,190 |..... 99.804 500,000 499,646 A8 | s | e [ 3.100 |...... 3112 [MN. | 1,981 | 15,500 | 05/08/2013. | 05/15/2023.
8577T1P AQ 5 |STATOILASA. ..o | cnnvien | oo [ eoviinnniis | s 1FE ..874,491 |...108.711 880,000 874,735 93 | i [ s [ 4.800 |...... 4.840 |MN...... 42,240 | 11/25/2013. | 11/08/2043.
867229 AE 6 | SUNCOR ENERGY INC NEW......ccoooiimiiiriiiimiiisniiiiseiissesissssessesssnssesnssens | wvenes [ or | coveviinnns | covens 2FE| .. ..850,050 |...127.774 665,000 838,561 (4,682) | ..o | e | e 6.500 |...... 4577 |JD....... coenen43,225 | 06/18/2014. | 06/15/2038.
867658 AM 1 | SUNOCO LOGISTICS PARTNERS..........ccooviiirreireiireeeereiiecssissesissniissnnins | ceneeen | oo [ eevirereins | e 2FE| o 605,321 |..... 91.501 605,000 605,338 (70 [T VPPN DU 4.950 |...... 4.946 (U | 13,809 | e 29,948 | 10/29/2014. | 01/15/2043.
880591 EP 3 | TENNESSEE VALLEY AUTH......coooviimiiierierinninnissieniessseississniesiesinnns. | eevenes | o [ vverirenis | vevens 1FE 487,470 |..... 97.722 500,000 488,467 263 [ v | e | e 3.500 |...... 3.638 |JD....... 17,500 | 12/21/2012. | 12/15/2042.
882389 CC 1 |TEXAS EASTN TRANSMISSION CORP..........ccoomriviimveiiseiieneeienniiseseinenenns | evenee [ v | cerevvenens | cevens 2FE]| .. .576,167 |...122.124 440,000 562,985 (5,379) [ oo | e | oo 7.000 |...... 4483 [JJ....... coerrr..30,800 | 06/18/2014. | 07/15/2032.
883556 BE 1 | THERMO FISHER SCIENTIFIC INC........ooviveerveririinrinseiinnsissnsiissesinneiins | wveeee [ or | vevvvirienns | cevens 2FE| s 424,018 |...100.760 425,000 424,498 230 | e | [ 2400 |...... 2458 [FA..| o 4,250 | e 10,200 | 11/24/2014. | 02/01/2019.
883556 BF 8 | THERMO FISHER SCIENTIFIC INC.......coovviriiriiimiiieniiisssisseissneiisneins | evenes [ or | cereviinnns | eevene 2FE ...104.133 300,000 308,939 (1,088) | ..o | e | e 4150 |...... 3.668 |FA....... 12,450 | 06/20/2014. | 02/01/2024.
887317 AT 2 | TIME WARNER INC......cooooiiiiiiireiiereiieseiecesiesesiesesisesesisesessesessssessnnenes | wvenes | or | covevivennns | cevens 2FE]| .. ..393,168 |..... 99.940 400,000 396,248 1,486 | oo | e | s 2.100 |...... 2502 [JD....... cevenn.8,400 | 11/24/2014. | 06/01/2019.
900212 AA 9 | TURLOCK CORP........coorriirriinriineiisseisssisnssisssssssssssssssssssssnsssssnsssnns | wvenes | oo | conevennnns | eovees 2FE| o 323,986 |..... 92.312 325,000 324,116 39 | | | 4.000 |...... 4.023 (MN.....| 2,131 | 13,000 | 11/20/2012. | 11/02/2032.
907818 DA 3 | UNION PACfic COMP.........vvereeirreeirerireeissceiseeseeseiesssssssssesssssssssssssseness | wvenes | oo | covevereenns | cevens 1FE ..498,305 |...106.460 500,000 499,629 191 | e e [ 5.700 |...... 5.744 |FA...... .28,500 | 02/05/2008. | 08/15/2018.
90783W  AA 1 | Union Pacific RR CO........ccuuiiriiiniiciiesiisnississiesiesissinsissiisssissis | eoenes | oo [ evesirenis | oevees 1FE ..343,295 |...112.105 343,295 343,295 | .o | cenvinnninnninnnns [ e [ s | 5.866 |...... 5.853 [JJ....... .20,680 | 07/20/2006. | 07/02/2030.
913017 AS 8 |United Technologies Corp. .. 124.473 500,000 553,376 | ...vveereerieriricens | evereeens (11,034) [ oo | e | e 8.750 |....5.824 |MS...... 43,750 | 08/21/2006. | 03/01/2021.
913017 BP 3 |UNITED TECHNOLOGIES CORP. ..127.209 499,014 21 8125 .30,625 | 05/13/2008. | 07/15/2038.
911308 AA 2 |UPS . 118.645 | ............ 1,186,445 | ..............1,000,000 | ............. 1,090,693 | ..o | e (24,982) | ...ovveoriiriis | e | e 8.375 .83,750 | 12/05/2005. | 04/01/2020.
91159H HA 1 |US Bancorp 4 1/8 ...107.010 998,095 KIS0 I ST IR I 4125 41,250 | 05/24/2011. | 05/24/2021.
92343V BR 4 |VERIZON COMMUNICATIONS INC ..110.574 ....980,000 ...1,034,441 (6,906) .r5.150 50,470 | 01/16/2014. | 09/15/2023.
92343V BS 2 |VERIZON COMMUNICATIONS INC 120651 | oo 711,843 | 590,000 705,906 (4,492) | oo | e | e 6.400 .37,760 | 06/17/2014. | 09/15/2033.
92343V CB 8 |VERIZON COMMUNICATIONS INC ...101.409 397,904 (1,136) [ oo | e | e 2.550 .10,073 | 11/19/2014. | 06/17/2019.
929043 AG 2 |Vornado Realty ...108.150 997,403 438 ......5.000 .50,000 | 12/07/2011.| 01/15/2022.
931142 BF 9 |WAL MART STORESINC........ ...144.404 611,732 (7200 [OOSR DR IO 7.550 .37,750 | 09/22/2009. | 02/15/2030.
931427 AA 6 | WALGREENS BOOTS ALLIANCE INC.. ..101.327 401,088 (362) | evevnevrririiens [ e [ e 2.700 .10,800 | 11/18/2014. | 11/18/2019.
931427 AC 2 |WALGREENS BOOTS ALLIANCE INC.. ...102.781 738,432 (59) ....4.800 .35,280 | 11/18/2014. | 11/18/2044.
25468P CR 5 |Walt Disney Company.........cccco.ccorvvvnecee ...102.557 989,579 233 [ e [ e [ 4.125 41,250 | 11/29/2011. | 12/01/2041.
949746 UM 4 |Wells Fargo & Co.........ccccoovurvvvereirinniins ...113.616 558,561 [(CI57:) T USRI RPN PR 5.375 .29,025 | 09/03/2015. | 02/07/2035.
94974B  EV 8 |Wells Fargo Co. . .. 107454 | .............284,753 | ... 265,000 264,718 55 | e | e | e 4.600 e 12,190 | 03/29/2011. | 04/01/2021.
94974B  FY 1 |WELLS FARGO CO MTN BE........civmiiririeniieninrinniiesinsiiessesississsssessinnnne | vevenee | on | evvensinens [ e TFE| oo 852,057 |...101.319 | ................861,211 | ....... 850,000 851,690 (146) | evvvnevrrirrirens [ [ 4.100 |.....4.074 |D..ccc. | w2711 | i 34,850 | 06/20/2014. | 06/03/2026.
976656 CH 9 |WISCONSIN ELEC PWR CO.....ccooovuirriimriireeieceeiesesissesisnesssssssssessssnsens | wveees | oo | coveveveeens | covens 1FE 535,448 |..... 99.812 | .................534,990 | ....... 536,000 535,520 A8 | e | e [ 3.100 .16,616 | 05/20/2015. | 06/01/2025.
98389B AM 2 |XCELENERGYINC.............. s | e [ o0 | e | oo 2FE| .. ..407,533 [..106.350 | .................393,494 | ............... 370,000 393,935 (6,697) [ ..o | e | s 4.700 e 17,390 | 12/10/2014. | 05/15/2020.
98978V AJ 2 |ZOETIS INC.....oiiviiieiirciseineisssissssisssiissssssssssssssssssnssssnssssnsssnnes | snneies | oo [ eoveisnnins | o 2FE| s 401,454 |..102.636 | ............... 410,544 | ... 400,000 401,137 (VAL [ RO PO 3.450 |.....3.370 |[MN......| ..........1,840 | .......... 13,800 | 11/16/2015. | 11/13/2020.
98978V AK 9 [ ZOETIS INC....cosiieieiiieiieceeiereiisesiesesisssisesiesss s | cereees B SOOI (P 2FE 751,320 |...106.015 | .ooooooerreee 795,111 | 750,000 751,164 (108) [ coveoeeverrevienns [ e | oo 4.500 .33,750 | 11/16/2015. | 11/13/2025.
136375 BE 1 | CANADIAN NATL RY CO......oooirrriiriiinniinnisssisssisssssssssssssissssssssennnss | coveoas Al | 1FE| .. ..606,850 |...134.828 | .................674,138 | ....... 500,000 590,609 (2,620) [ ..o | e | e 6.712 .33,560 | 09/28/2009. | 07/15/2036.
13645R  AS 3 | CANADIAN PAC RY CO NEW.......oooiiiiiriiireiieceiieseeiesesiesesiesesessesesnesens | ceneees e | 2FE| s 374,839 |..... 98.013 | .o 367,550 | oo 375,000 | ... 374,861 15 [ o [ e | o 2.900 |.....2.905 |FA....| 4,531 | L 10,875 | 02/02/2015. | 02/01/2025.
737550 AK 3 | Potash COm.......ccoviiiiiiiiiiisiiiciisissisies s | seenes Al | 2FE| v 1,008,890 |...107.960 | .............. 1,079,595 | ....ccevveuee 1,000,000 | ....cccooeeee 1,008,064 (189) | vvvoeeevrriiens [ e [ 5625 |.....5.566 |JD.......| .......... 4,688 | ... 56,250 | 06/17/2011. | 12/01/2040.




8'0l3

Annual Statement for the year 2016 of the  UUNit@d Transportation Union Insurance Association

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
748148  PD 9 | QUEDEC PrOVINCE. ... | e Al | 1FE| s 1,219,130 |...125.136 | .......c...... 1,251,362 | .coocvvs 1,000,000 | ...ccoooeuuee 1,110,640 | oo | e (12,566) | ...ovveoerieieniis v | o 7125 ... 5239 [FA....| o 28,104 | ......... 71,250 | 12/14/2005. | 02/09/2024.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations. ... | o 122,573,638 XXX | e 127,303,335 | .......... 118,624,295 | ......... 121,226,055 | ...cooovviiniinnnn) 0 (272,318) 0 0 XXX XXX XXX | ... 1,494,959 | ..... 5,582,674 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
15200W  AC 9 | CNP 2012-1 A3....ooiiiiiririiniissisesiesiesissssssiiesiessesessssssisssssesssesssssssnns | evnnen | oo | veveenniens | evvens TFE| oo 999,993 |...101.615 | ......cc.o..c. 1,016,154 | ..coovvvvenee 1,000,000 999,504 (110) ] covererrrirrirens [ [ v 3.028 |...... 3.015 |AO...... 01/19/2012. | 10/15/2024.
294751 AV 4 |EQABS 2002 - 3 MT......ooiiiireiiceeiceiieseeissesissesissessssesssssesssesesssssssssesesens | ovenes | oo | covevrnnnne | oeees 4FM ..19,257 | ... 99.827 19,114 (0745) 1 R VSO OO 6.039 |..... 5.582 |MON... 06/23/2005. | 11/25/2032.
74332M  AA 3 |PROGRESS RESI TR 2015-SFR2.........ovvveirvieiieriiereiseseiseneissseessseisnnes | wveeee | oo | cereviveenes | cevens 1FE .871,399 870,998 (B02) | eveverererieirees [ e [ e 2.740 |...... 2.705 |MON.. 06/02/2015. | 06/14/2032.
929227 ZC 3 |WAMU 2002 - ARTB A......oooivviiiiiiniiissiissssiissnicssnsessnssssnsssssssssssssssssssnnes | eovnnee | oo | vosnsennnnne | aonee M e 4,810 938 | 4,589 | 4,834 | 4,801 0 [ [ | oo 4.158 |..... 4.255 |MON... 10/05/2004. | 01/25/2033.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities........... 1,895,459 XXX | 1,905,428 | .....cccccc.. 1,895,365 | ...ccoooennus 1,894,418 | oo 0 (437) 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
61760V AQ 6 [MSC 2012 - CA AS.......iiieiceeereiereeeeeeesesisesseseses s | cereees 104294 | 1,042,944 | ..o 1,000,000 | ..ccovvennee 1,000,658 (BB3) [ cvveveerereeeiienns [ e | e 3773 | ... 3.728 [MON... | .......3,144 | ... 37,730 |03/28/2012. | 03/15/2022.
90269G  AE 1 |UBSCM 2012-CTAS......cooiiiiiiiiiiccisnississisiesis s | coienes ..105.533 | .o 1,055,334 | ....ccccooeuee 1,000,000 ...1,007,967 (1,616) [ oo | e | s 4171 |...... 3.968 | MON.. 41,710 | 05/08/2012. | 05/10/2045.
92978Y AB 6 | WBCMT 2007-C32 A2 (ST J ...100.000 0 [\ 0 5.922 |...... 3.440 |MON... 06/25/2012. | 06/15/2049.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHES. ..o v 2,017,229 XXX | e 2,098,278 | .............. 2,000,000 | ............. 2,008,625 | .......ccoucuennn 0 (1,979) 0 0 XXX XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated). ..o esessssssissesssseensnes | eonsiens 126,486,326 XXX | s 131,307,042 | ......... 122,519,660 | ......... 125,129,097 | .ovovvvviiiriiinnnn, 0 (274,734) 0 0 XXX XXX XXX XXX XXX
Totals
7799999.  Total - ISSUET OBIIGALIONS. .......vveueieeriiseries e | onnnens 165,813,437 XXX | 173,578,800 | .......... 160,359,211 | ......uce 164,020,401 | ..oooovvviiiiinnn, 0 [ (364,374) 0 0 XXX XXX XXX | oo 2,125,780 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUFHIES...........oocirvwwiriiiiriiiicicssi s 27,713,749 XXX ....28,628,684 ...27,495,849 28,046,364 | ..o | 112,531 0 0 XXX XXX XXX 92,676 XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUMHES. ... | coisnniesaa 2,017,229 XXX | ... 2,098,278 2,000,000 | .. ...2,008,625 (1,979) 0 0 XXX XXX XXX | oo 7,199 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities. ... 1,970,195 XXX | e 2,115,233 | .o 1,960,000 | ..ccccoovrnue 1,963,283 | ...oooovviiiniin 0 (1,140) 0 0 XXX XXX XXX | o 26,766 XXX XXX
8399999, Grand Total - BONGS............covuuuiiiiriiiiiiiiiiiiecciecei e | e 197,514,610 XXX | 206,420,995 | .......... 191,815,060 | ......... 196,038,674 | ..o 0 (254,962) 0 0 XXX XXX XXX | ... 2,252,422 XXX XXX
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SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
Current Year's

F Rate per Unrealized Other-Than- Total Foreign

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

ei|  Number of Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment BJ/AC.V. Change in Desig- Date

CUSIP Identification Description Code [gn Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) / Accretion | Recognized (15+16-17) B./A.C.V. nation | Acquired

NONE




Annual Statement for the year 2016 of the  UUNit@d Transportation Union Insurance Association

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
Current Year's
F Rate per Other-Than- NAIC
or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Market
ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B/A.C.V. Exchange Change | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares|  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
04314H 10 5 |ARTISAN PTRNS FDS INC......cevuiriiriirirrierierissrieniesisssessssssssssensenssesesssssennes | svenees | oe | evereeens 12,985.644 | .....ovvonenn 363,468 | ......... 27.990 334,064 L | 11/18/2016.
252645 65 0 |DIAMOND HILL FDS . 50,668.103 1,293,557 25.530 1,197,249 L | 12/16/2016.
47804M 87 8 | JOhN HANCOCK I1 Gl ADS.......couevrreiiririiirisiieisisssiesssissiesssssssssssesssssseesssnssssens | avvenns | ee | overs 115,651.040 | ..ccovevvneee 1,171,688 | ......... 10.140 ...1,175,000 .(3,312) L | 04/04/2016.
744336 50 4 |PRUDENTIAL INVT PORTFOLIO 12......oiiiieieiiiesiesiesesssisessssssssessssssssssaas | svieees 52,487.927 1,198,299 22.830 ...1,269,291 39,597 | oo | s (43,917) | covvoreeerrerreerienies | e (43,917) L | 12/12/2016.
922040 10 0 | VANGUARD INSTL INDEX FD....ccoorirriiererierireiseeississessesssesessensssessssssssssssns | snneens | ave | coeneenns 42,818.785 | ..ooovrenne 8,727,753 | ....... 203.830 ...6,664,257 183,152 727,281 727,281 L | 12/27/2016.
30249V 10 9 |Victory Integrity Small Cap ValUe...........cocuureeviiriiiieiiniineeieniseiseiiessnesienenne | ceeveree | e | cvvvirens 11,213.800 293,129 26.140 1,086 | oo [ e 37,342 | o L | 12/30/2015.
92647K 77 0 |Victory Integrity Small Cap ValUe.........c.oevuuevreeneiierieeirneeiseiseesssessessessssessessns | oneenns 38.660 1,486 | ......... 38.450 1,486 400 L | 12/29/2016.
94987W 73 7 |WELLS FARGO FDS TR.....cciiuitiirissrsirsmrisrsssssesenssssssssenssssssssssssssssssseenssnsssssnsens | conrvnne | ane | avvenns 109,977.423 | ..covvvvenne 1,137,167 | ........ 10.340 | .o 1,137,167 | v 1,227,476 13,248 | oo | e 19,578 | oo 19,578 L | 12/29/2016.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)...........cvieiriiissinsiniins v 14,186,546 XXX 14,186,546 | ....cooovve. 12,233,727 | oo 0 237,083 835,361 0 835,361 0 XXX XXX
Common Stocks - Mutual Funds
256206 10 3 |Dodge & Cox Intl StOCk FUNA..........vveuiieeiieririicirineienieeesieessessesisssienies | e | eee | evenniens 31,567.413 1,202,718 38.100 | .oovrerrinnns 1,202,718 | oo 1,033,478 | ...covvvvrnene 25,915 L | 12/22/2016.
411511 30 6 | Harbor Intermnational INSt............c.oevunriieiniineieiineieeseseessesisssseessesssesssssinnens. | senenns | eee | eveseins 18,770.325 | cooovvvrneen. 1,096,375 | ......... 58.410 | .oovvevrinnee 1,096,375 | .ccoovcvennes 1,091,680 | ...covvvernene 21,403 L | 12/20/2016.
683974 50 5 |Oppenheimer Developing Mkts FAS Cl.........cooivrierniinriersiesnessseenesiseines | vveeens 23,536.429 752,460 | ......... 31.970 ..752,460 ..802,830 3,897 L | 12/06/2016.
922908 64 5 | Vanguard INAEX TR......oiuirerieriisnirsiens s sessssnsssnesssnsss | cnssenes 5,597.803 912,106 | ....... 162.940 | ... 912,106 | ... ..818,961 13,099 ....78,931 . ....78,931 L | 12/22/2016.
9299999. Total - Common Stocks = MUtUAI FUNGS..............c.vuevereiiiirieieieieieeci et eisnies areenenes 3,963,659 XXX | 3,963,659 | ............... 3,746,949 64,314 .162,085 0 162,085 0 XXX XXX
9799999. Total - Common Stock 18,150,205 XXX 18,150,205 15,980,677 301,398 .997,446 0 997,446 0 XXX XXX
9899999. Total Common and Preferred Stock: 18,150,205 XXX . 18,150,205 15,980,677 301,398 .997,446 0 997,446 0 XXX XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total § value (included in Column 8) of all such issues §.......... 0.
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. it
912810 QY 7 |UNITED STATES TREAS BDS.. 11/10/2016........ CItIGroUP GlODAI MKLS. .......cvvervvieciiscriieiesi st 1,007,250
912828  WC 0 |UNITED STATES TREAS NTS.. 06/21/2016. Goldman Sachs... 587,256
0599999.  Total - BONAS = U.S. GOVEIMMENL.........cuiueiiiiteiteisetesieiseieestessess et sesssesssssetsssessesssssssesssssessssessessessssessassessnss | sesesessessesassassessessesassassessssssessessessssessessessssessessessssassessessssessassessnsansessesssssnsassessnsanes 1,594,506
Bonds - Industrial and Miscell;
822582 BQ 4 | SHELL INTERNATIONAL FIN BV. 05/13/2016. Barclays Capital Inc 1,853,117 ...1,891,000 313
032654 AP 0 |ANALOG DEVICES INC................ 12/06/2016........ VARIOUS ..ottt 563,251 565,000 [ .evovrorvrirrieieireiern e 60
035242 AN 6 | ANHEUSER BUSCH INBEV FIN INC 01/25/2016........ MLPFS Inc 800,115 ..802,000
06406F AC 7 |BANK NEW YORK MELLON CORP 05/02/2016........ MLPFS Inc. 267,049 ..268,000
30231G AW 2 |EXXON MOBIL CORP.........ccocvmrrrirerirnrans 03/04/2016........ VARIOUS ..ot 822,687 | ..o 820,000
478160 BV 5 |JOHNSON & JOHNSON.... 03/02/2016........ VARIOUS ..ottt 876,398 ..880,000
539830 BB 4 |LOCKHEED MARTIN CORP....... 04/18/2016........ BNP Paribas........ 872,600 ..840,000
594918 BT 0 |MICROSOFT CORP............... 08/08/2016........ MLPES INC..oveiiieeeiesie e 1,492,725 | oo 1,500,000
718549  AE 8 | PHILLIPS 66 PARTNERS LP................ 10/17/2016........ VARIOUS ... 285,211 285,000
3899999. Total - Bonds - INAUSHIal ANA MISCEIIANEOUS............ ittt ehis e b s e b0 f e E et 7,833,153 ...7,851,000 |. 12,241
8399997, TOtal = BONMS = P 3.tttk E o8 f SR £E o L6 EEEeEE oL £EE LR R E L E LSRR 9,427,659 | .o 9,441,000 | ..o 27,295
8399999, TOAl - BONAS. ... ..otttk LEeEE e 9,427,659 | .o 9,441,000 | ..o 27,295
Common Stocks - Industrial and Miscell
04314H 10 5 | ARTISAN PTRNS FDS INC....coeriiiiiirieisnisieissieiessssiessessssesensnsanes 11/18/2016........ Dividend Reinvestment. ... 144.686 4,223 XXX
25264S 65 O |DIAMOND HILL FDS 12/16/2016........ capital gains reinvestment. 1,628.231 41,797 XXX
47804M 87 8 |John Hancock Il GI Abs.. 04/04/2016........ VARIOUS......c.ooeii st | stbsebsesbes s ns 115,551.040 [ ..o 1,175,000 XXX
744336 50 4 |PRUDENTIAL INVT PORTFOLIO 12......... 12/12/2016........ Dividend Reinvestment............cccoovvcviviriiininninee 2,316.743 54,163 XXX
922040 10 0 | VANGUARD INSTL INDEX FD..... 12/27/2016........ Dividend Reinvestment.. 1,064.272 208,245 XXX
92647K 77 0 | Victory Integrity SMall Cap VAIUE...........ccoo.crevrrriirneiiseiisseissssssssssissssssssssss s 12/29/2016........ Dividend Reinvestment.. 38.660 1,086 XXX
94987W 73 7 |WELLS FARGO FDS TR....ccciuiiiiiiimirsmisnmsessneserssnsssesenssnsssenes 12/29/2016........ Dividend Reinvestment..........ccccovrienirnininninas 1,282.453 13,248 XXX
9099999. Total - Common Stocks - INAUSHIAl AN MISCEIANEOUS...........vuivueiiei ittt sttt ettt stsssees | eesssessessetassessessee et eeses s et essesessee et eesee et e ee s e b s ee et eesen s ettt ee s et et et en s e s et et snsansesntnee 1,497,762 XXX | 0
Common Stocks - Mutual Funds
256206 10 3 |Dodge & Cox INtl STOCK FUNG........couieriiiiiiiiiciiiie e 12/22/2016........ VARIOUS ..ottt 3,997.101 142,482 XXX
411511 30 6 |Harbor Intemnational INSt............ccvuriiriniiiieiieesse s 12/20/2016........ VARIOUS ..ottt 5,431.891 321,403 XXX
683974 50 5 |Oppenheimer Developing Mkts Fds Cl 12/06/2016........ Dividend Reinvestment...........ccccooverircnreineen 123.638 3,897 XXX
922908 64 5 |Vanguard Index TR.....ccocvvrirnirininnienes 12/22/2016........ Dividend Reinvestment. 83.577 13,099 XXX
9299999. Total - Common Stocks - Mutual Funds 480,881 XXX e 0
9799997. Total - Common Stocks - Part 3.............c.cccceveierrrnnnann. 1,978,643 XXX ] 0
9799999. Total - Common Stocks........ocevvrerenes 1,978,643 XXX | 0
9899999. Total - Preferred and Common Stocks........ 1,978,643 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks 11,406,302 XXX s 27,295




Annual Statement for the year 2016 of the  UUNit@d Transportation Union Insurance Association

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

vi3

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
3128P7 X9 9 |FHLMCPC GOLD CASH 20.......cccomvvrecrnenne .. [ 12/15/2016. | PRINCIPAL RECEIPT............. 321,646 321,646 | .......... 331,874 | .o 331,477 (9,831) | oo | e 321,646 | ..o [ e | e 0 | 4,247 |01/01/2033.
31292 AQ 3 |FHLMCPC GOLD CASH 30... .. 1 12/15/2016. | PRINCIPAL RECEIPT.......covvvvvirvrirervnnes | ceverivenererisnncrens | eerneene 183577 | i 153,577 | v 160,224 ...160,125 (6,548) 10/01/2042.
312928 AU 4 |FHLMCPC GOLD CASH 30... oo |- | 12/15/2016. | PRINCIPAL RECEIPT........coooivvvinrriiienns | v | e 186,872 | i 186,872 | .......... 196,011 | ... ...195,908 (9,036) 12/01/2042.
312946 N9 3 |FHLMCPC GOLD COMB 30.......cccvverrrirnns .. [ 12/15/2016. | PRINCIPAL RECEIPT........ocovvvvmmrrinnniins | cevrirnnnrirnnnrirnnnirnns | evreenn 176,952 | 1 176,952 | L, 192,988 | ..o 192,845 | oo | eeeeene(15,893) | v | e (15,893) | .o 03/01/2041.
3132HM K2 6 |FHLMCPC GOLD PC 30YR .. [ 12/15/2016. | PRINCIPAL RECEIPT.........cccovvimmmiiinnns | cevvvenniienniiinniinns | eereennn 178,807 | 178,807 | e 187,021 | oo 186,944 (8,137) 09/01/2042.
31417E  SS 1 |FNMAPASS-THRU LNG 30 YEAR... .. [12/25/2016. | PRINCIPAL RECEIPT.........coovvviririrmnnnis | covvrmneirsenivsnniiins | cerveeeen89,023 | 169,023 | Looecinecd 68,397 | ... 68,402 621 01/01/2043.
31417F ML 9 |FNMA PASS-THRU LNG 30 YEAR .. | 12/25/2016. | PRINCIPAL RECEIPT. 37,563 | .o 37,563 | o 35,051 | ... 35,077 2,486 01/01/2043.
31417H CR 3 |FNMAPASS-THRU LNG LP SF30YR... .. [ 12/25/2016. | PRINCIPAL RECEIPT.........oovviiiiniiiiniin | covveeeeeieeniiseniiinns | ceveeees 191,338 | ........191,338 | ........ 200,337 | oo 200,096 (8,758) . 07/01/2043.
36202D YY 1 [GNMAII Pool 3427 .. | 12/20/2016. | PRINCIPAL RECEIPT............. 33,555 | oo 33,555 | i 32,884 | ... 32,928 627 | oo | e 33,555 08/20/2033.
36290S 5M 9 |GNMA Il Pool 616552 .. | 12/20/2016. | PRINCIPAL RECEIPT. 38,293 ...41,022 40,779 (2,486) 38,293 08/20/2034.
36225A KR 0 | GNMA PASS-THRU 780304............cooovvererriarneens .. | 12/15/2016. | PRINCIPAL RECEIPT. 38,137 41,060 (2,923) 07/15/2021.
36225B  4C 9 | GNMA PASS-THRU 781719.... . | 12/15/2016. | PRINCIPAL RECEIPT............. 36,077 37,889 (1,812) 02/15/2034.
0599999. Total - BONAS = U.S. GOVEIMMENL........ouuueieeiieeiiee i iess s | criinas 1,461,841 | ... 1,461,841 | ... 1,527,604 | ......... 1,623,529 | ..coovvcee0 | (61,689 | o0 | (61,689) [ ..o 0 1,461,841 XXX
Bonds - U.S. States, Territories and P: ions
199491 83 6 |COLUMBUS OHIO GO... 03/07/2016. |(‘all .......1,000,000 | .......1,000,000 | ....... 1,000,000 .1,000,000 0 . .1,000,000 06/01/2031.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS..............cccccvciiiiis woveieeieieieieieeeeeeteeeeeteveeseeeeeetesesasaeneseiesesesaseneneiesesesasaeninee | cereene 1,000,000 | ....... 1,000,000 | ....... 1,000,000 0 0 (L) 1,000,000 XXX
Bonds - U.S. Special Revenue and Special A t
114894 HA 9 |Broward Cnty Fla Arpt Sys RevV........cccocovvuniiianenes .. | 10/05/2016. | Sink PMT @ 100.0000000......... 84,084 | ............ 84,084 : 251 | e | (B 1BT) | e i (B167) | | 84,084 | [ | ) 10/01/2021.
196711 LY 9 |COLORADO ST CTFS PARTN... .. | 03/04/2016. | Pershing...........ccooevvrriiiriniinniicrinsiienis | covvveriesissieniinns | e 618,890 | .......... 500,000 09/15/2029.
313590M L8 4 |FEDERAL NATL MTG ASSN .. | 04/18/2016. | CALLED @ 100.0000000. 678,000 ..678,000 04/18/2036.
3128M4  JF 1 |FG G02662 ...| . | 12/15/2016. | PRINCIPAL RECEIPT............. 26,044 ....26,044 07/01/2034.
31292H NC 4 [FGC 01287 .. | 12/15/2016. | PRINCIPAL RECEIPT. 01/01/2032.
3128M7 VT 0 [FGG 05726.........ooerveerericeiieceieeeeieseieeeieeees .. | 12/15/2016. | PRINCIPAL RECEIPT. . 08/01/2039.
312935 H8 5 |FHLMCPC AB-8355......irrie .. | 12/15/2016. | PRINCIPAL RECEIPT. 59,539 59,539 | i 60,153 | ... 60,143 09/01/2039.
3128M7 LX 2 |FHLMC PC 5442 .. | 12/15/2016. | PRINCIPAL RECEIPT.. 122,931 122,931 | . .138,451 . 133,777 07/01/2032.
3128M8 3G 7 |FHLMCPC GO06799 GOLD COMB 30............. .. | 12/15/2016. | PRINCIPAL RECEIPT. 172,123 172,123 | .. 176,211 | ... ...176,031 11/01/2041.
3137B4 HD 1 |FHLMC REMIC SERIES 4247. .. | 12/15/2016. | PRINCIPAL RECEIPT. 237,707 237,707 | oooneee. 261,181 | coovveriree 255,463 12/15/2042.
3138EB  PJ 8 |FN AK6724 .. [12/25/2016. | PRINCIPAL RECEIPT.........osviiiririieniins | covviimniisnniisnniiiins | cervieeend 66,934 | ............ 66,934 | ............ 68,388 | ... 68,293 03/01/2042.
31371K Y7 0 |FN 254634 .. | 12/25/2016. | PRINCIPAL RECEIPT. 02/01/2023.
31402C U6 7 |FN 725205 ...| .- | 12/25/2016. | PRINCIPAL RECEIPT. 03/01/2034.
31404V TS 7 |FN 780061 ..o .. | 12/25/2016. | PRINCIPAL RECEIPT. 05/01/2034.
31407F GC 8 |FN 829195 .. | 12/25/2016. | PRINCIPAL RECEIPT. 07/01/2035.
31408F GA 1 |FN 849893 ...| .- | 12/25/2016. | PRINCIPAL RECEIPT. 11/01/2023.
31408G Y2 7 |FN851329. .. .. | 12/25/2016. | PRINCIPAL RECEIPT. 02/01/2036.
31419A KZ 9 |FN Pool AE0311 .. .. 12/25/2016. | PRINCIPAL RECEIPT . 107,518 | ........107,518 | ......... 107,619 08/01/2040.
31359M 72 2 |FNMA 545 .| 10/18/2016. | CALLED @ 100.0000000...........cvuerrverie | omvererirnriinsinsiinns | v 1,000,000 | ....... 1,000,000 | ....... 1,025,938 10/18/2021.
31371K  7E 5 |FNMAPASS-THRU 254793 .. | 12/25/2016. | PRINCIPAL RECEIPT. 36,361 36,443 07/01/2033.
31381D 2J 3 |FNMAPASS-THRU 458077 .. | 12/25/2016. | PRINCIPAL RECEIPT. 22,107 23,591 08/15/2027.
31385 DJ 4 |FNMA PASS-THRU .. | 12/25/2016. | PRINCIPAL RECEIPT. 21,121 23,028 05/01/2032.
31403D T8 2 |FNMAPASS-THRU 745875 .. | 12/25/2016. | PRINCIPAL RECEIPT. 34,090 36,540 09/01/2036.
31403U PF 2 |FNMAPASS-THRU 758322.......ccccccvvmmmrvirirrinnn .. | 12/25/2016. | PRINCIPAL RECEIPT............. 32,303 33,710 12/01/2033.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

I'vid

1 2 5 8 9 10 Change in Book/Adjusted Carrying Value 16 17 20 21
1 12 13 14
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Foreign Stock Stated
i Prior Year Valuation Year's Temporary | Total Change Book/Adjusted | Exchange Dividends | Contractual
g Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Carrying Value at | Gain (Loss) Received Maturity
CUSIP Identification Description n Name of Purchaser Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) Disposal Date | on Disposal During Year Date
31416C FS 0 [FNMAPASS-THRU 995777.......cccoovvmviiirriiinriinas . .| PRINCIPAL RECEIPT.. 162,004 | ......... 162,004 .175,104 (13,100) | ..ovverriians [ s (13,100) ....162,004 5,499 | 04/01/2033.
31396Y S2 9 |FNR 2008-26 ZK .| PRINCIPAL RECEIPT.. 291,578 291,578 . ..289,677 1,902 04/25/2038.
347622 CK 6 |FORT LAUDERDALE FLA SPL OBLIG . | Bony/Vining-Sparks 796,718 | wvvvee 750,000 | ..........765,000 | .........c..... 761,251 (242) | oo | v 761,008 | e 01/01/2024.
45201L  PT 6 |IL Hsg Dev Ath Multi Fam Rev 6.057.. .| Call ..500,000 ..500,000 ..500,000 0 07/01/2028.
45201L  VF 9 |ILLINOIS HSG DEV AUTH .| Call ..145,000 .145,000 | .......... . ..145,000 0 07/01/2033.
57586N MV 0 |MASSACHUSETTS ST HSG FIN AGY. .| Call 165,000 | ...coooeee 165,000 | .......... 165,000 | ..o 165,000 LV OO 165,000 06/01/2043.
60415N E7 3 |MNSHSG 6.51 .| CALLED @ 100.0000000. ..350,000 ..350,000 ..360,500 ..350,000 0 ....350,000 01/01/2032.
64970M  ZS 5 [NY Hsg DeV COmp....ccovirririnririierissississessissisanens . .| VARIOUS ..165,000 | . ..165,000 | . 171,600 | . ..166,254 ] 9,561 ....175,816 05/01/2017.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments........... ccocoorvecviriicvsnneena: 6,075,464 | ....... 5,909,856 | ....... 677,717 | ool 6,113,896 | ....cccocooenune 0. (55,866) | ....ocoeevee 0 [ (55,866) | ...ooooovveeen0 | o 6,058,030 | ................ 0 XXX
Bonds - Industrial and Miscellaneous
126408 HD 8 |CSXCORP .| Credit Suisse Securities USA. 212,044 | ... 200,000 | .......... 199,526 | ...occovnve. 199,527 | ....... 39 1 R 199,566 | ...ovvvvrrvvrrns | v 12,478 | 12,478 | 6,644 | 11/01/2025.
294751 AV 4 |EQABS2002-3 M1 .| PRINCIPAL RECEIPT.. 97 97 298 | e 97 [ [ (0) (0) 97 | e [ | v [ 2 | 11/25/2032.
35671D AZ 8 |FREEPORT-MCMORAN INC.. .| Morgan Stanley. 586,738 ..730,000 ..726,868 ..727,335 150 150 v 21,687 | 03/15/2023.
35671D BG 9 |FREEPORT-MCMORAN INC.. .| HSBC Securities ..510,000 ..500,687 502,481 | . | e 1,596 1,596 | oo | cereerenn. 504,076 | et (1,726) | e (1,726) | 19,631 | 03/15/2020.
61754K  AC 9 |MORGAN STANLEY CAP 2007-1Q14. .| PRINCIPAL RECEIPT.......coovvimnrrririrrins ..245,063 ..254,252 L247.881 | s | s (2,619) (2,619) | oo | e 245,083 | i [ i | 10,700 | 04/15/2049.
69349L AG 3 |PNCBKNAPITTSBURGH PA.. .| VARIOUS ..500,000 ..499,955 ..499,960 5 5 11/01/2022.
74332M  AA 3 |PROGRESS RESI TR 2015-SFR2.. .| PRINCIPAL RECEIPT............. 8,582 |....... 1 1 06/14/2032.
90783W AA 1 |Union Pacific RR Co.... .| Sink PMT @ 100.0000000..........ccvvvrverer | wrmrrverrvnrnererisnnners | vvrrnneee 18727 | i 18,727 | 18,727 | e 18,727 | oo | e {0 SRR IPTTRRN 18,727 | oo 07/02/2030.
929227 ZC 3 |WAMU 2002 - AR18 A. .| PRINCIPAL RECEIPT.. 1,552 1,541 1" 1 1,552 01/25/2033.
92978Y AB 6 | WBCMT 2007-C32 A2 .| PRINCIPAL RECEIPT.. 149,436 | ........149,436 | .........153,452 | .....cccconn. 151,454 | oo | e (2,018) (2,018) | ..o | s 149,436 06/15/2049.
3899999. Total - Bonds - Industrial and Miscellaneous 2,230,106 ..2,357,385 | o0 | (2,836) 0 (2,836) 2,354,549 XXX
8399997. Total - Bonds - Part4..... 10,767,411 .........10,994,810 0. (120,390) | oo 0 [ (120,390) .........10,874,420 XXX
8399999. Total - Bonds 10,767,411 | ....10,735,154 | .....11,069,014 | ......... 10,994,810 | oo 0. (120,390) | ...ovocvneenee 0 [ (120,390) | .oovocovvieenn0 | i 10,874,420 |............... 0 XXX
Common Stocks - Industrial and Miscellaneous
04314H 10 5 [ARTISAN PTRNS FDS INC......ccovvrirvrrrrirernriiinns . .| CAPITAL GAIN........ XXX | s e [ | e 0 XXX
25264S 65 0 |DIAMOND HILL FDS........cooovoiiveiirnriireieceiiinens . .| CAPITAL GAIN........ XXX s | ceremienesesesssesiens | eeesinsesienens | s 0 XXX
744336 50 4 |PRUDENTIAL INVT PORTFOLIO 12.. .| CAPITAL GAIN........ XXX | s | e | e 0 XXX
922040 10 0 [VANGUARD INSTL INDEX FD .| VARIOUS XXX s ..985,843 | ..... (178,605) | ...oooovvvvanniins | covveissniiisnnies | conieeaad (178,605) | ...oovvvvvinriie | comviiniiens 807,237 | ..o XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous..............cccccccceeie covvvevererceierieenanas XXX | 807,237 | .............. 985,843 | ..... (178,605) | .ovovvevreneen [ P 0. (178,605) | ..ovovvreeeen0 [ e 807,237 |................ 0 XXX
Common Stocks - Mutual Funds
256206 10 3 |Dodge & Cox Intl Stock Fund..........cc.cccovvvrerviianens CAPITAL GANN........ 16,566 D9, G OO OO 0 [ e | ererereneseresenenes | cevvneneiieneis | c0eeen 16,566 | 110000 16,566 | oo XXX
722005 62 6 |Pimco All Asset Fund - INSt........ccocoviiiiiinninnieens . VENDOR CODE 000 NOT IN TABLE 882,091 XXX | 1,066,871 | ..coovvvennnc 909,740 | ... 157,131 | i o | e 157,431 | oo | s 1,066,871 XXX
9299999. Total - Common Stocks - Mutual Funds 898,657 XXX | 1,066,871 909,740 | ... 157131 | o0 | 0 [ 157,131 1,066,871 XXX
9799997. Total - Common Stocks - Part 4 1,984,336 XXX | 1,874,108 | . ,895,583 (21,475) oo 1,874,108 XXX
9799999, Total - COMMON SEOCKS. ....vvuiveirieerieiisteess i nis | ersssssessenssseensensanes 1,984,336 XXX | 1,874,108 | ........... 1,895,583 | ....(21475) | covovviienn0 | iiiienn0 | (21,475) | oo [, 1,874,108 | ..coovvvvenn 0]...110,228 | ......110,228 |................ 0 XXX
9899999. Total - Preferred and Common Stocks 1,984,336 XXX | 1,874,108 ...1,895,583 | ......(21,475) | oo | 0 [ (21,475) 1,874,108 | ............0 |...110,228 | .....110,228 |................ 0 XXX
9999999. Total - Bonds, Preferred and Common Stocks 12,751,747 XXX | 12,943,122 12,890,392 | .......(21,475) | ......(120,390) | ...ovveveeei0 | o (141,865) 2,748527 |....cccee0 | 3,220 | ... 3,220 | e 321,648 XXX
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Sch.D -Pt. 5
NONE

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

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

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open Depositories
Fifth Third Bank Cleveland, OH (144,094) | XXX
Fifth Third Bank. Cleveland, OH XXX
US Bank StPAUL MN...ooooiiiiiiie s | e 278,614 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 134,521 | XXX
0399999. Total Cash on Deposit: XXX XXX 0 0 134,521 | XXX
0599999. Total Cash XXX XXX 0 0 134,521 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 269,651 { 4. April 331,966 | 7. July 108,422 [10. October 358,682
2. February 422,053 | 5. May. 154,860 |8. August (61,266) | 11. November. 342,995
3. March (97,569) | 6. June 57,853 | 9. September. 368,522 | 12. December. 134,521
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

Description

2 3
Code Date Acquired

4

Rate of Interest

5
Maturity Date

6
Book/Adjusted Carrying Value

7

Amount of Interest Due & Accrued

8

Amount Received During Year

U.S. Government Bonds - Issuer Obli

First Amer Prime Oblid Fund CI Y..

. | Various

2,744,066

0199999. U.S. Government Bonds - Issuer Obligation

2,744,066

0599999. Total - U.S. Government Bonds

2,744,066

Total Bonds

7799999. Subtotals - Issuer Obligations...

2,744,066

8399999. Subtotals - BONdS........ocririieiiiiriniiisisrirersnineenes

2,744,066

8699999. Total - Cash Equivalent

2,744,066
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AasKa.......ccoooeronrenrenreereen AK |
3. Arizona
4. Arkansas...
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida .
11, GEOMGi@.u e
12.  Hawaii HI
13.  Idaho. D]..
14.  lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22.  Massachusetts.............ccccuuunernend MA | ..
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32.
33.
34.
35.  North Dakota.
36.  Ohio...
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina............ccoewvvecrreernSC | .
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0
59. Total XXX XXX 0 0
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0

E28
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