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ANNUAL STATEMENT FOR THE YEAR 2017 oF THE GERMAN MUTUAL INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross
Investment Holdings

Admitted Assets as Reported
in the Annual Statement

Amount

1 2

Percentage

Amount

4
Securities
Lending
Reinvested
Collateral Amount|

5

Total
(Col.3+4)
Amount

Percentage

© N o

©

1.
12.

Bonds:
1.1
1.2

U.S. treasury SECUrties ................coooviiiiieii,
U.S. government agency obligations (excluding mortgage-backed
securities):
1.21  Issued by U.S. government agencies ..........................
1.22  Issued by U.S. government sponsored agencies ..............
Non-U.S. government (including Canada, excluding
mortgage-backed securities) ...
Securities issued by states, territories, and possessions and
political subdivisions in the U.S.:
1.41  States, territories and possessions general obligations .......
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 ................
Mortgage-backed securities (includes residential and commercial
MBS):
1.51

1.3

14

1.5

Pass-through securities:

1.511 Issued or Guaranteed by GNMA .......................

1.512 Issued or Guaranteed by FNMA and FHLMC .........

1513 Allother ...

CMOs and REMICs:

1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or
VA

1.522 Issued by non-U.S. Government issuers and
collateralized by mortgage-backed securities issued
or guaranteed by agencies shown in Line 1.521

1523 Allother ...

Other debt and other fixed income securities (excluding short term):

1.52

2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities) ...
2.2 Unaffiliated Non-U.S. securities (including Canada) ...................
2.3 Affiliated securities ...
Equity interests:
3.1 Investmentsinmutual funds ...
3.2 Preferred stocks:
321 Affiliated ...
322 Unaffiliated .................coo
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated ...
3.32  Unaffiliated ..................oo
3.4 Other equity securities:
341 Affiliated ...
342 Unaffiliated ...
3.5  Other equity interests including tangible personal property under
lease:
351 Affiliated ...
3.52 Unaffiliated ...................
Mortgage loans:
41  Construction and land development ....................................
4.2 Agricultural ...
4.3  Single family residential properties ........................
44 Multifamily residential properties ...................cccoii
45  Commercial l0ans ..............ccoooiiiiiii
46  Mezzaninerealestateloans ......................cco
Real estate investments:
5.1 Property occupied by company .................
5.2 Property held for production of income (including $.. .
property acquired in satisfaction of debt) ..........................
5.3 Property held for sale (including $
satisfaction of debt) ..................
Contract 10aNS ...
DerivatiVes ..o
Receivables for securities ...
Securities Lending (Line 10, Asset Page reinvested collateral) ...............
Cash, cash equivalents and short-term investments ...........................
Otherinvested @ssets ...............coooiiiiiii
TOTAL Invested @SSetS ........iueiiiiiiei e

.. 100,000
.. 820,000

.. 107,916

1,519,960

1,129,274

............ 7.815

.. 1,519,960

100,000
.... 820,000

.. 1,129,274

107,916

....... 1,519,960

100,000
......... 820,000

....... 1,129,274

107,916

...71.815
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ANNUAL STATEMENT FOR THE YEAR 2017 oF THE GERMAN MUTUAL INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, December 31 of prioryear ..........................oooococc | L 1,277,250
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 6) ........................oo

2.2 Additional investment made after acquisition (Part 2, Column 9) ..............................|......... 11,078|.............. 11,078
3. Current year change in encumbrances:

3.1 TOTALS, Part 1, Column 13 ... | e

3.2 TOTALS, Part 3, Column 11 ... e
4. TOTAL gain (loss) on disposals, Part 3, Column 18 ........................ooooo
5. Deduct amounts received on disposals, Part 3, Column 15 ... |
6.  TOTAL foreign exchange change in book/adjusted carrying value:

6.1  TOTALS, Part 1, Column 15 ... ..o

6.2 TOTALS, Part 3, Column 13 ... ... | e
7. Deduct current year's other-than-temporary impairment recognized:

7.1 TOTALS, Part 1, Column 12 ...

7.2  TOTALS, Part 3, Column 10 ... e
8.  Deduct current year's depreciation:

8.1 TOTALS, Part 1, Column 11 ... 51,138

8.2 TOTALS,Part3,Column9 ... L 51,138
9.  Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)....| | 1,237,190
10.  Deduct total nonadmitted amounts ....................... |
11.  Statement value at end of current period (Lines 9 minus10) ..........................................| | 1,237,190

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, December 31 of prioryear ..........| |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 7) ...

2.2 Additional investment made after acquisition (Part 2, Column 8) ........................... |
3. Capitalized deferred interest and other:

3.1 TOTALS, Part 1, Column 12 ... | e

3.2 TOTALS, Part 3, Column 11 ... e
4. Accrualofdiscount ...
5. Unrealized valuation increase (decrease):

5.1 TOTALS,Part1,Column9 ...

52 TOTALS, Part 3, Column 8 ... e
6.  TOTAL gain (loss) on disposals, Part 3, Column 18 ..................
7. Deduct amounts receivedondisposals,Part3,Coll @ = @ «m @ m = = || |
8. Deduct amortization of premium and mortgage inte N O N E ..................................
9.  TOTAL foreign exchange change in book value/reg I

interest

9.1 TOTALS, Part 1, Column 13 ... | e

9.2 TOTALS, Part 3, Column 13 ... ..o
10.  Deduct current year's other-than-temporary impairment recognized:

10.1 TOTALS, Part 1, Column 11 ...

10.2 TOTALS, Part 3, Column 10 ..o
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1 +

2+4344+5+6-7-8+9-10) ...
12. TOTAL valuation allowance .....................ooooo
13, Subtotal (Lines 11 PIUS 12) ...
14.  Deduct total nonadmitted amounts ...
15.  Statement value of mortgages owned at end of current period (Line 13 minus Line14) ...........| |
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ANNUAL STATEMENT FOR THE YEAR 2017 oF THE GERMAN MUTUAL INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prioryear ......................oo |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 8) ........................oo

2.2 Additional investment made after acquisition (Part 2, Column 9) ......................... |
3. Capitalized deferred interest and other:

3.1 TOTALS, Part 1, Column 16 ... | e

3.2 TOTALS, Part 3, Column 12 ...
4. Accrual of discount ...
5. Unrealized valuation increase (decrease):

51  TOTALS, Part 1, Column 13 ... ..o

52 TOTALS,Part3,Column9...................o7 o |
6.  TOTAL gain (loss) ondisposals, Part3,Coumn 19 M N 4 X R B _ || |
7. Deduct amounts received on disposals, Part 3, Col N O N E AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
8. Deduct amortization of premium and depreciation ... ... ............| |
9.  TOTAL foreign exchange change in book/adjusted carrying value:

9.1 TOTALS, Part 1, Column 17 ... | e

9.2 TOTALS, Part 3, Column 14 ...
10.  Deduct current year's other-than-temporary impairment recognized:

10.1 TOTALS, Part 1, Column 15 ...

10.2 TOTALS, Part3, Column 11 ...
11.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5+6-7-8+9-

10
12. Deduct total nonadmitted amounts ....................... |
13.  Statement value at end of current period (Line 11 minusLine12) .................oooooo |

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prioryear ..........................ooooccco | 27,231,017
2. Cost of bonds and stocks acquired, Part 3, Column 7 ...l | 18,226,485
3. Accrual of DISCOUNt ... .. 5,756
4, Unrealized valuation increase (decrease):

41 Part 1, ColUMN 12 o (1,796)

4.2 Part2,Section 1, Column 15 ... .

4.3  Part2, Section 2, Column 13 ... . 1,352,303

44 Partd, Column 11 e (329,509) |.......... 1,021,002
5. TOTAL gain (loss) on disposals, Part4, Column 19 ................ 531,697
6. Deduction consideration for bonds and stocks disposed of, Part 4, Column7 .......................| | 12,775,971
7. Deduct amortization of premium ... 89,196
8.  TOTAL foreign exchange change in book/adjusted carrying value:

8.1  Part1, Column 15 .

8.2 Part2, Section 1, Column 19 .. ..

8.3 Part2, Section2, Column 16 .. ...

8.4 Partd, Column 15 ... .
9. Deduct current year's other-than-temporary impairment recognized:

9.1 Part 1, Column 14 oo

9.2  Part2, Section 1, Column 17 ... o

9.3 Part2, Section2. Column 14 ... .. 11,023

9.4 Partd, Column 13 ..o 21| 11,744
10.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-7+8-9)....| | 34,139,046
11. Deduct total nonadmitted amounts ...
12.  Statement value at end of current period (Line 10 minus Line 11) ... | L 34,139,046
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ANNUAL STATEMENT FOR THE YEAR 2017 oF THE GERMAN MUTUAL INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

S104

1 2 3 4
Book/Adjusted Par Value of
Description Carrying Value Fair Value Actual Cost Bonds
BONDS 1. United States .................. oo 2,089,034 (........... 2,051,698 |........... 2,095,005 ........... 2,041,201
Governments 2. Canada .........ooooiii | e e
(Including all obligations guaranteed 3. Other Countries ............ooo | |
by governments) 4. TOTALS ... 2,089,034 |........... 2,051,698]........... 2,095,005]........... 2,041,201
U.S. States, Territories and Possessions (Direct and
guaranteed) 5. TOTALS ... 1,519,960 |........... 1,513,918|........... 1,522,058 |........... 1,477,545
U.S. Political Subdivisions of States, Territories and
Possessions (Direct and guaranteed) 6. TOTALS ... 100,000 |.............. 99,799 ............. 100,000 ............. 100,000
U.S. Special revenue and special assessment
obligations and all non-guaranteed obligations of
agencies and authorities of governments and their
political subdivisions 7. TOTALS ... e 5,308,880 ........... 5,246,615|........... 5,341,738 ........... 5,203,796
Industrial and Miscellaneous, 8. United States ..................|......... 16,618,095|......... 16,576,616 |......... 16,649,000 ......... 16,280,909
SVO Identified Funds and 9. Canada ... | | L
Hybrid Securities (unaffiliated) 10.  OtherCountries ............... oo oo
1. TOTALS .............ooooooi|is 16,618,095|......... 16,576,616|......... 16,649,000]......... 16,280,909
Parent, Subsidiaries and Affiliates 12 TOTALS ... e
13.  TOTALBonds .................|......... 25,635,969 |......... 25,488,645|......... 25,707,801 ......... 25,103,451
PREFERRED STOCKS 14.  United States .................. |, 308,505 |............. 313,586 |............. 308,550
Industrial and Miscellaneous (unaffiliated) 15, Canada ..........oocooiiiii [ [
16.  OtherCountries .............o. [ [ |
17. TOTALS ..., 308,505 |............. 313,586 ............. 308,550
Parent, Subsidiaries and Affiliates 18.  TOTALS ... [ L
19.  TOTAL Preferred Stocks ......[............. 308,505 |............. 313,586 |............. 308,550
COMMON STOCKS 20.  United States .................. [ 8,194,572 |........... 8,194,572 |........... 6,740,377
Industrial and Miscellaneous (unaffiliated) 21, Canada ...l e
22.  OtherCountries ............... [coooooooiiin [ [
23. TOTALS ..., 8,194,572 |........... 8,194,572 ........... 6,740,377
Parent, Subsidiaries and Affiliates 24, TOTALS ...
25.  TOTAL Common Stocks ......[........... 8,194572|........... 8,194572|........... 6,740,377
26.  TOTALStocks .................f.c......... 8,503,077 |........... 8,508,158 |........... 7,048,927
27.  TOTAL Bonds and Stocks ... |......... 34,139,046 [......... 33,996,803|......... 32,756,728




ANNUAL STATEMENT FOR THE YEAR 2017 oF THE GERMAN MUTUAL INSURANCE COMPANY

GoIS

SCHEDULE D - PART 1A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 7 Column 8 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 10.7 Prior Year Prior Year Traded Placed (a)
U.S. Governments
11 NAICT ... 645,840 (.......... 1,089,008 |............ 330,451|............. 23735 ... XXX oo 2,089,034 (................ 815|............ 987,490(................ 503]|.......... 2,089,034 |.....................
12 NAIC2 ... e e e XXX o | [ e e
13 NAIC3 ... e e e XXX o | [ e e
14 NAICA ... e e e XXX oo e e
15 NAICS ... e e e XXX o | [ e e
16 NAICOG ... e e e e XXX oo
17 TOTALS ... 645840 (.......... 1,089,008 |............ 330451|............. 23735, XXX oo 2,089,034 (................ 815|............ 987,490(................ 503|.......... 2,089,034 |.....................
All Other Governments
21 NAICT . e e XXX oo e e
22 NAIC2 ... e e XXX oo e e
23 NAIC3 ... e e e e XXX o | [ e e
24 NAICA ... e e XXX o e
25 NAICS ... e e e e XXX oo | [ e e
26 NAICG ... XXX oo
27 TOTALS ... e e XXX oo
U.S. States, Territories and Possessions, etc.,
Guaranteed
31 NAICT . 775008|............ 357,877 |............ 387,075 ... XXX oo 1,519,960 |................ 593|............ 624,731 ................ 318 ... 1,519,960(.....................
32 NAIC2 ... e e e e XXX oo | [ e e
33 NAIC3 ... e e XXX oo e
34 NAICA ... e e XXX oo e e
35 NAICS ... e e e e XXX o | [ e e
36 NAICG ... e e XXX oo
37 TOTALS ... 775,008 ............ 357877 |............ 387,075 ... XXX oo 1,519,960 |................ 593|........... 624,731 ................ 318|.......... 1,519960(.....................
U.S. Political Subdivisions of States, Territories &
Possessions, Guaranteed
41 NAICT .. 100,000 ..o e e XXX 100,000 {................ 0.39)............ 225239 ... 115, 100,000 ...t
42 NAIC2 ... e e XXX oo | [ e e
43 NAIC3 ... e e XXX oo e
44 NAICA ... e e XXX o | [ e e
45 NAICS ... e e XXX oo e e
46 NAICOE ... e e e XXX oo
47 TOTALS ... ... 100,000 | ... XXX oo 100,000 |................ 0.39)............ 225239 ................ 1145] ..., 100,000 (.....................
U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
51 NAICT ... 1,885,277 |.......... 2,898,441 (............ 473906 (............. 47527 (. ............. 3,730(...... XXX 5,308,880 |.............. 20.71).......... 4794986|.............. 24421(.......... 5,308,880 |.....................
52 NAIC2 ... e e XXX oo e e
53 NAIC3 ... e e e XXX o | [ e e
54 NAIC4 ... e e XXX oo | [ e e
55 NAICS ... e XXX oo e e
56 NAICG ... XXX oo
57 TOTALS ... 1,885277|.......... 2898441 (. .......... 473906 |............. ATS52T|.............. 3,7301...... XXX oo 5,308,880 |.............. 2071 .......... 4794986 |.............. 24421.......... 5308880 |.....................




ANNUAL STATEMENT FOR THE YEAR 2017 oF THE GERMAN MUTUAL INSURANCE COMPANY

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

90IS

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years | Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 7 Column 8 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 10.7 Prior Year Prior Year Traded Placed (a)
Industrial and Miscellaneous (unaffiliated)
6.1 NAICT ... 4,208,162 |.......... 6,475,613 |.......... 4122418(............ 382,359 |............. 16,129 ...... XXX 15,204,682 .............. 59.31|........ 12,706,069 |.............. 64.70(........ 15,204,682 ...
62 NAIC2 ... 125,766 |............ 465379 (............. 93,903 ............. 10,089 ... 851|...... XXX o 695,987 (................ 271 298,902 ... 152 ... 695987 | ...
6.3 NAIC3 ... 264,555 (............. 37,667 ..o [ 111,582]...... XXX o 413,805 (................ 161 e 413,805 ...
64 NAICA ... 89,585(............ 108,961 ... 93,713 (...... XXX [ 292,258 (... T4 292,258 | ..
6.5 NAICS ... e 11,363 | .o [ e XXX [ 11,363 ..o 0.041 .o 11,363 (..o
66 NAICO.........ooooovi L e L e [ XXX oo [ i e L e L
6.7 TOTALS ..o 4,333,929 (.......... 7,306,495|.......... 4,362,949 |............ 392447 |............ 222,275]...... XXX .o | 16,618,095 |.............. 64.82]........ 13,004,971 .............. 66.23]........ 16,618,095|.....................
Hybrid Securities
74 NAICT o e e e e XXX o [ e e
72 NAIC2 ... e e e [ XXX o [ e e e e
73 NAIC3 .. e e e [ XXX o [ e e e e
74 NAICA ... e e e e XXX o [ e e
75 NAICS ..o e e e e XXX o [ e e
76 NAICO ... L e L e [ XXX oo [ i e L e L
7.7 TOTALS ... oo oo L e [ XXX oo [ i e L e L
Parent, Subsidiaries and Affiliates
81 NAICT ... e e e e XXX o [ e e
82 NAIC2 ... e e e [ XXX o [ e e e e
83 NAIC3 ... e e e [ XXX o [ e e e e
84 NAICA ... e e e XXX o [ e e
85 NAICS ... e e e e XXX o [ e e
86 NAICO..........ooooovii L e e e [ XXX oo [ i e L e L
87 TOTALS ...........ooocoooiiiiiiiiiiiii o Loocnccnn Lo L [ XXX oo [ i e L e L
SVO Identified Funds
91 NAICT ... XXX XXX XXX XXX XXX oo [ e e
92 NAIC2 ... . XXX XXX XXX XXX XXX oo [ e [ e e
93 NAIC3 ... XXX XXX XXX XXX XXX oo [ e [ e e
94 NAIC4 ... XXX XXX XXX XXX XXX o [ e e
95 NAICS ... XXX XXX XXX XXX XXX oo [ e e
96 NAICHG ..o L XXX o XXX o XXX o XXX o XXX [ L L L e L
9.7 TOTALS .........oooooiiiiiiiiiiiii XXX o XXX o XXX o XXX o XXX oo [ e L




ANNUAL STATEMENT FOR THE YEAR 2017 oF THE GERMAN MUTUAL INSURANCE COMPANY

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 1 12
1 Year Over 1 Year Over 5 Years | Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 7 Column 8 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 10.7 Prior Year Prior Year Traded Placed (a)
10.  Total Bonds Current Year
100 NAICT o d...... 6,739,279 |........ 11,338,069 |.......... 5284,652|............ 840,696 |............. 19,859 | ..o [ 24,222,556 |.............. 94.491(...... XXX XXX oo 24,222,556 | ...
102 NAIC2 ..o () IPU— 125,766 |............ 465,379 |............. 93,903 |......ccoe 10,089 ..o 851 | i [ 695,987 ..o 271 ... XXX o XXX [, 695,987 ...
10.3 NAICS .o ()i [ 264,555|............. 37,667 | .o e 11,582 | [ 413,805|............... 161]...... XXX o XXX o[, 413,805 ...
104 NAICA ..o () 89,585 |............ 108,967 | ..o 93,713 | [ 292,258 .. ..o 1141, XXX XXX o [ 292,258 ...
105 NAICS ..o () 1,363 | L (0 11,363 ..o 0.04]|...... XXX XXX oo [ 1,363 |
10.6 NAICH ... (A i L L L (©)eiiiiiii f XXX i XXX oo L [
10.7 TOTALS oo L 6,865,046 |........ 12,168,951 |.......... 5525183 |............ 850,785]............ 226,005|.......ccceii (b)..... 25,635,970 ............. 100.00{...... XXX XXX o[ 25635970 | ......coveiiiinnnn,
10.8 Line10.7asa%of Column7 .....................oo | 26.78| ... ATAT|. ... 2185] ... 332 088 ..o | 100.00...... XXX .| XXX .| XXX oo [ 100.00 ...
11.  Total Bonds Prior Year
A NAICT o L 5,454,630 |........ 11,865,591 |.......... 1,882,892|............ 125401 |............. 10,002 ..o XXX | XXX o[ 19,338,515 ... 98.48(........ 19,338,515 ...
M2 NAIC2 ... L [ 298,902 | ..o [ L [ XXX o | XXX o [, 298,902 ... 1.52(. . 298,902 .......iiiii
M3 NAICS o L e e e e XXX o] XXX o [ e e
M4 NAICA . L e e e e XXX o] XXX o [ e e
15 NAICS . L L e e e L XXX o | XXX ... (C) e L L [
1.6 NAICG ... e Lo L L e L XXX oo [ XXX...... (©)eiiiiiiii Lei L
1.7 TOTALS ..o 5,454,630 |........ 12,164,492 |.......... 1,882,892|............ 125401 |............. 10,002 (..o XXX o] XXX ... (b)..... 19,637,417 |............. 100.00........ 19,637,417 | ..o
11.8 Line11.7asa%ofCol.9................cooooo | 27178 61.95]................ 959 ... 064|................ 005, | XXX .o | XXX oo [ 100.00{...... XXX oo [ 100.00 ...
9 [12. Total Publicly Traded Bonds
3 120 NAICT o L 6,739,279 (........ 11,338,069 |.......... 5284,652|............ 840,696 |............. 19,859 ..o [ 24,222,556 |.............. 94.49(........ 19,338,515 ... 98.48(........ 24,222,556 | ...... XXX ...
122 NAIC2 ..o 125,766 |............ 465379 |............. 93,903 |............. 10,089 ... 851 | o 695,987 ... 271 298,902 ... 152 695,987 ...... XXX ...
123 NAIC3 . L 264,555|............. 37,667 | ..o e 11,582 | 413,805|................ 181 413,805 ...... XXX ...
124 NAIC4 ... [ 89,585 |............ 108,961 ..o o 93,713 | [ 292,258 (... T4 e 292,258 ...... XXX ...
125 NAICS ..o L 1,363 o L L e [ 11,363 ..o 0.04] .o | 11,363|...... XXX ...
126 NAICB ... e L e e e L e e XXX ...
127 TOTALS .o 6,865,046 |........ 12,168,951 |.......... 5525183 |............ 850,785 ............ 226,005, ... 25,635,970 |............. 100.00........ 19,637,417 | ............. 100.00........ 25,635,970 ...... XXX ...
12.8 Line12.7asa%of Col. 7 ........oooovviinnni i, 26.78| ... AT4T|. ... 2185) . 332 088 .o 100.00]...... XXX o XXX o XXX o [ 100.00{...... XXX ...
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10 ... |.............. 2678 ... AT47) ... 2155] . 332 . 088 ..o | 100.00]...... XXX XXX XXX oo [ 100.00{...... XXX......
13.  Total Privately Placed Bonds
134 NAICT o L e e e e e e e e XXX o [
132 NAIC2 ..o L o L e e e L e e e XXX o [
133 NAIC3 . L e L e e e L L e e XXX o [
1834 NAICA ... L e e e e e e e e XXX o [
135 NAICS oo L e e e e L e e e XXX oo [
136 NAICE ... i Leciccccnciccc Lo L e e i i L L [ XXX oo [
137 TOTALS .o e e e e e L e e e XXX o [
13.8 Line13.7as@%0f Col. 7 .....oooooinnni e [ e e e e e XXX oo XXX oo | XXX .o | XXX o [
13.9 Line 13.7 asa % of Line 10.7, Col. 7, Section 10 ... | .....ooooiveiioiis oo i Lo Lo e L XXX [ XXX [ XXX [ XXX o [
(a) 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 is under regulatory review.
(c) Includes §............... 0 current year, $............... 0 prior year of bonds with 5* designations and §............... 0 current year, $............... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on the insurer's certification that the issuer is current in all principal and

interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §............... 0;NAIC2§............... 0; NAIC 3 §............. 0;NAIC4§......... 0;NAIC5S........ 0;NAIC6S........ 0.
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Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values by Major

SCHEDULE D - PART 1A - SECTION 2

Type and Subtype of Issues
7 8

1 2 3 4 5 6 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 7 Column 8 Publicly Privately
Distribution by Type Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 10.6 Prior Year Prior Year Traded Placed
U.S. Governments
1.1 dIssuer Obligations ..o [ e e e XXX oo [ e 99,983 0T
1.2 Residential Mortgage-Backed Securities ...................|............. 266416 | ............. 274,000 ... T3 4890 XXX oo | 616,319 | ... 240 616,319
1.3 Commercial Mortgage-Backed Securities ......... ... 815008 ... ... ... 259138 ... 19145 XXX ...... . 1472715 ... . 1472715 ..
14 Other Loan-Backed and Structured Securities .............. [ ... o e XXX oo | B I T T TP
15 TOTALS ..o 1,089,008 |............. 330451 |.............. 23735 | ... XXX ...... 2,089,034 |.................815]............. 987490 |.................503]...........
All Other Governments
2.1 lssuer Obligations ... [ L e e e e XXX e e e
2.2 Residential Mortgage-Backed Securities ................coo [ e [ e [ e XXX e e
2.3  Commercial Mortgage-Backed Securities ..................
24 Other Loan-Backed and Structured Securities
25 TOTALS ..o,
U.S. States, Territories and Possessions, Guaranteed
3.1 IssuerObligations ... e [ TT5,008 L 3ET8TT L BBT075 e e XXX e 1B19,960 [ B9 B4 38
3.2 Residential Mortgage-Backed Securities ................coo [ e [ e [ e XXX e e
3.3  Commercial Mortgage-Backed Securities .........
34  Other Loan-Backed and Structured Securities P o e " N T
35 TOTALS ..ot | 775008 ............. 624,731 ................318|........... 1,519,960
U.S. Political Subdivisions of States, Territories and Possessions,
Guaranteed
4.1 lssuerObligations ... 100,000 225239 ... A5 100,000
4.2  Residential Mortgage-Backed Securities
4.3  Commercial Mortgage-Backed Securities .
44  Other Loan-Backed and Structured Securities .............. | ...,
45 TOTALS ....iiiiiiiiiiiiiiiii [
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
51 lssuer Obligations ................coooiiiiiii 300,000 ............. 520,000 | ..o [ [ XXX oo [ 820,000 ......iiint 320 .. 880,000 ..........oeuitn 448 . ... 820,000 .......ooiiiin
52  Residential Mortgage-Backed Securities ................... | ... 1195198 |........... 1,897,105 ............. 337,182 (... 495 (. XXX oo [ 3429979 ...l 1338 ........... 2,534,605 ..............n 1291 ... 3429979 ...
53  Commercial Mortgage-Backed Securities .................. [............. 390,079 ... 481336 |............. 136,724 | .............. 47,032 (... 3730 (....... XXX oo | 1,058,901 |........cooint 4131 ... 1,380,381 | ... 703[........... 1,058,901 | ..o
54  Other Loan-Backed and Structured Securities .............. (oo oo e e e XXX oo [ e e e e
55 TOTALS .....ooiiiiiiiiiiiiiiiiiiiiiiii | 1885277 |........... 2898441 .. .......... 473906 .............. 47527 | ... 3730 (....... XXX oo o 5,308,880 |............... 2071 4794986 |............... 2442|........... 5,308,880 ...........oiinn.
Industrial and Miscellaneous
6.1 Issuer Obligations .......................... . 1,179,603 | ... ... 3749050 .... 3,768,638 | ... 194286 (... ... 205295(....... XXX ... .. 9,096,871 ].... .... 599,784 .... ... 9,09,871]..
6.2  Residential Mortgage-Backed Securities .. e .. 657,352]... L 1,219384 | 361,044 | ... 117809 ... ... 8616....... XXX ... . 2,364,205 (.. ... 922] 875,838 .... ... 2,364,205 ..
6.3  Commercial Mortgage-Backed Securities .................. [............. 997,192 1,450,117 | ............. 196,360 T8AT6 | ... 8364|....... XXX .. 2,730,509 |............... 10.65]........... 2542024 | ... 0 1294 2,730,509
6.4  Other Loan-Backed and Structured Securities ..............|........... 1499782 |............. 887,944 |.............. 36908 |............... 1877 | XXX oo o 2426510 |................ 947 |........... 3590,326|............... 1828|........... 2426510 ...
65 TOTALS ... ...ooviiiiiiiiiiiiiiiiiiiiii | 4333929 (........... 7,306495|........... 4362949 |............. 392447 | ............. 222,275 ....... XXX oo [ 16,618,095|............... 64.82|.......... 13,004,971 ............... 6623 |.......... 16,618,095|.....................
Hybrid Securities
7.1 Issuer Obligations ...........oooiiiiiii e L e e e e XXX oo [ e e e e
7.2 Residential Mortgage-Backed Securities ................... [ [ L e e XXX oo | e L e e
7.3 Commercial Mortgage-Backed Securities .................o [ | e e XXX oo [ e e e e
74 Other Loan-Backed and Structured Securities .............. [ o XXX oo |
75 TOTALS ..o o s L XXX oo o
Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations ............ocooviiiii L e e e e XXX oo [ e e e e
8.2  Residential Mortgage-Backed Securities ................... [ [ L e e XXX oo | e L e e
8.3  Commercial Mortgage-Backed Securities ...............ooo [ | e e e XXX oo [ e e e e
84  Other Loan-Backed and Structured Securities .............. [ [ XXX oo |
85 TOTALS ..o i L Lo XXX ......
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SCHEDULE D - PART 1A - SECTION 2 (Continued)

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

60IS

Distribution by Type

1
1 Year

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 10.6

9
Total
From Column 7
Prior Year

10

% From

Column 8
Prior Year

1
Total
Publicly
Traded

12
Total
Privately
Placed

SVO Identified Funds

9.1
9.2
9.3

Exchange Traded Funds - as Identified by the SVO .
Bond Mutual Funds - as Identified by the SVO
TOTALS

Total Bonds Current Year

10.1
10.2
10.3
10.4
10.5
10.6
10.7

Issuer Obligations
Residential Mortgage-Backed Securities

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO-Designated Securities
TOTALS .o
Line 10.6 as a % of Col. 7

.......... 1,479,603
.......... 2,118,966
.......... 1,766,695
.......... 1,499,782

.......... 5,144,058
.......... 3,390,489
.......... 2,746,460
............ 887,944

............ 581,361
............ 122,894
............ 144,653
1,877

11,536,831
AAAAAAAAAA 6,410,504
.......... 5,262,125
AAAAAAAAAA 2,426,510

.. 11,536,831
....6,410,504
....5,262,125
....2,426,510

.......... 6,865,046
26.78

47.47

21.55

Total Bonds Prior Year

1.1
11.2
1.3
114
1.5
11.6
1.7

Issuer Obligations
Residential Mortgage-Backed Securities

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO-Designated Securities
TOTALS .o
Line 11.6 as a % of Col. 9

............ 325,280
............ 918,295
.......... 1,927,846
.......... 2,283,209

.......... 6,530,360
.......... 1,773,254
.......... 2,604,319
.......... 1,256,559

.......... 7,826,736
AAAAAAAAAA 3,410,443
.......... 4,809,912
AAAAAAAAAA 3,590,326

....7,826,736
.... 3,410,443
....4,809,912
.... 3,590,326

.......... 5,454,630
27.78

61.95

.......... 1,882,892
................ 9.59

Total Publicly Traded Bonds

121
12.2
12.3
12.4
12.5
12.6
12.7
12.8

Issuer Obligations
Residential Mortgage-Backed Securities

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO-Designated Securities
TOTALS ..o
Line 12.6 as a % of Col. 7
Line 12.6 as a % of Line 10.6, Col. 7, Section 10 ...

.......... 1,479,603
.......... 2,118,966
.......... 1,766,695

.......... 5,144,058
.......... 3,390,489
.......... 2,746,460
............ 887,944

............ 581,361
............ 122,894
............ 144,653
1,877

11,536,831
AAAAAAAAAA 6,410,504
AAAAAAAAAA 5,262,125
.......... 2,426,510

.......... 7,826,736
AAAAAAAAAA 3,410,443
AAAAAAAAAA 4,809,912
.......... 3,590,326

.. 11,536,831
....6,410,504
....5,262,125
....2,426,510

47.47

............ 850,785
................ 3.32
................ 3.32

AAAAAAAAAAAAAAAA 0.88
................ 0.88

Total Privately Placed Bonds

13.1
13.2
13.3
134
13.5
13.6
13.7
13.8

Issuer Obligations
Residential Mortgage-Backed Securities

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO-Designated Securities
TOTALS .o
Line 13.6 as a % of Col. 7
Line 13.6 as a % of Line 10.6, Col. 7, Section 10 ...
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

0LIS

Short-Term Investments

1 2 3 4 5
Other Investments in
Short-term Parent,
Mortgage Investment Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

1. Book/adjusted carrying value, December 31 of prioryear ... 355,227 | ... e 355,227 | ..o
2. Cost of short-term investments acquired ... 12,569,457 | ..o 12,569,457 ...
3. Accrual of diSCount ... [ e L e
4. Unrealized valuation increase (decrease) ...............oooveiiiiiiiiiniiiii L [ e e
5. TOTAL gain (10sS) on diSPOSalS ...........oovoiiiiiii e e | e e
6. Deduct consideration received on disposals ....................coocoi e 12,924,683 ... 12,924,683 |.......................
7. Deduct amortization of premium ... e L
8. TOTAL foreign exchange change in book/adjusted carrying value ... | e 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) ......|..................... Of o e Of. o,
1. Deduct total nonadmitted amounts ... L L e e
12. Statement value at end of current period (Line 10 minus Line 11) ...................oo | Of . oo Of. oo

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment: 0
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SI11 Schedule DB Part A Verification .........................ccoooit NONE
SI11 Schedule DB Part B Verification ..........................ccooot NONE
SI12 Schedule DB Part C Sn 1 - Rep. (Syn Asset) Transactions ................. NONE
SI13 Schedule DB Part C Sn 2 - Rep. (Syn Asset) Transactions ................. NONE
SI14 Schedule DB Verification ..............cccoviiiiiiiiiii i NONE

SI11 - Sl14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual Funds Other (a)

1. Book/adjusted carrying value, December 31 of prioryear ...............cooooi [ [ e
2. Costof cash equivalents acquired ... 2,155,062 ... 2,155,062 ...
3. Accrual of disCouNnt ... [ L
4. Unrealized valuation increase (decrease) .............cooooiiiiiiiiiiiiiinii | | e
5. TOTAL gain (10sS) On diSPoSals .............cooouiiiiiiiiiiiiiiii [ L
6.  Deduct consideration received on disposals ....................coooiiiiii 1647328 (... 1,647,328 ..................
7. Deduct amortization of premium ... e
8.  TOTAL foreign exchange change in book/adjusted carrying value ..................... | [
9. Deduct current year's other-than-temporary impairment recognized ................... [ L
10.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-

T 8-0) 607,734 | ... 607,734 ...
11, Deduct total nonadmitted amounts ... L L [
12.  Statement value at end of current period (Lines 10 minus 11) .........................|.............. 607,734 ... 607,734 .......................

(a) 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
5 6 7 8 9

1 2 Location 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current Year's Total Gross Income Taxes,
Book/Adjusted Other-Than- Current Total Foreign Eamed Less Repairs,
Date Carrying Value |  Fair Value Current Temporary Year's Change in Exchange Interest and
Date of Last Amount of Less Less Year's Impairment Change in BJ/AC.V. Change in Incurred on Expenses
Description of Property Code City State | Acquired Appraisal Actual Cost | Encumbrances | Encumbrances | Encumbrances | Depreciation Recognized | Encumbrances | (13-11-12) B./A.C.V. Encumbrances |  Incurred
Properties occupied by the reporting entity - Administrative
LANDANDBUILDING ..................... | NAPOLEON ................ OH | 03/15/1999 | 03/15/1999 |..... 2275909 |.............. ... 1129274 | ..... 11292741 ....... SIA38 | ..o | (51,138) [ ..o | 81,000 ...... 42,742
0299999 Subtotal - Properties occupied by the reporting entity - Administrative .............................o 2275909 |.............. | ... 11292741 ..... 1129274 ....... 51138 ..o [ (51,138) [ ... 81,000|...... 42,742
0399999 Subtotal - Properties occupied by the reporting entity ... 2275909 |.............. | ... 11292741 ..... 1129274 ....... 51138 ..o [ (51,138) [ ... 81,000|...... 42,742
Properties held for the production of income
LAND ..o NAPOLEON ................ OH | 03/15/1999 | 01/15/2017 |...... 107,916 | ... [ 107,916 ...... 110,000 ... o | e [ 9441....... 2,136
0499999 Subtotal - Properties held for the production ofincome ..........................ooo o 107916 .............. |...... 107,916 ...... 110,000 ..o e e e U4\ ....... 2,136
0699999 TOAIS .. .. ...t | 2383825 | ... | 1,237,190 ..... 12392741 ....... SI138 .. | [ (51,138) [ | 81,944 |...... 44,878

103
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SCHEDULE A - PART 2
Showing all Real Estate ACQUIRED and Additions Made During the Year

1 Location 4 5 6 7 8 9

2 3 Book/Adjusted |  Additional

Actual Cost Carrying Investment

Description at Time Amount of Value Less Made After

of Property City State | Date Acquired Name of Vendor of Acquisition | Encumbrances | Encumbrances| Acquisition

Acquired by Purchase

Home office building ... Napoleon ................ .. OH...|. 12/31/2017 . [Various ............ccccooooveeiiii o L e 11,078
0199999 Subtotal - Acquired by PUIChASE ... e 11,078
0399990 TOtalS ... e 11,078

203
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E03 Schedule A - Part 3 Real Estate Disposed ......................ccouuns. NONE
E04 Schedule B Part 1- Mortgage LoansOwned ......................c.c.uns NONE
E05 Schedule B Part 2 - Mortgage Loans Acquired ..................ccvuunns. NONE
E06 Schedule B Part 3 - Mortgage Loans Disposed .......................... NONE
E07 Schedule BA Part 1 - Long-Term Invested Assets Owned ................. NONE
E08 Schedule BA Part 2 - Long-Term Invested Assets Acquired ................ NONE
E09 Schedule BA Part 3 - Long-Term Invested Assets Disposed ............... NONE

EO03 - E09
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013

SCHEDULE D - PART 1

Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value 11 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 Current

0 Year's

R Rate Other- Total

E Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated

| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual

CUSIP G Bond Desig- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of |When| Dueand During Maturity

Identification Description Code | N CHAR nation Cost Value Value Value Value (Decrease) Accretion Recognized B/A.CV. of Interest | Paid Accrued Year Acquired |  Date
U.S. Governments - Residential Mortgage-Backed Securities
36181PGX1 .. | GNMA POOL#AF7414 3.380% 7/15/35 ........... [..... 154,591 ..... 101.8970 | ......... 152,381 149,544 163295 (..o e (1296) [ e 3.380 (... (17.834) | MON . 1,686 [08/21/2017| 07/15/2035
38379QGJ8 .. | GOVT NATL MTG ASSN 2.500% 12/20/44 ........ |..... L 91469 ... ... 91.0650 | . ..91,065] ... . 100,000 OB B e 2500 ..... 5.091 [ MON .| .. ....833(08/10/2017| 12/20/2044
38380GHW?7 ..| GOVT NATL MTG ASSN 3.00% 11/20/37 ..........|[..... 101,484 ...... 98.9040 | . ..98,904 | ... . 100,000 L0157 [ e @D e e 3.000f..... 2.386 [ MON .| .. .... 750 [09/07/2017| 11/20/2037
38379M7T5 ...| GOVT NATL MTG ASSN 3.50% 1/20/34 ...........|[..... ... 165813 ..... 103.4130 | . ... 164,407 | ... .158,981......... 164,822 [ ..o e (OO e 3500 (..... 1.875 | MON .| .. .. 2,320 {07/12/2017| 01/20/2034
38378VV51 ... | GOVT NATL MTG ASSN 6.500% 2/20/32 ..........|[..... S .. 105547 | ..... 102.8270 | . ... 102,827 ... .100,000 | ......... 105233 [ ..o e B e 3500 (..... 1.379 | MON .| .. . 1,750 (06/20/2017 | 02/20/2032
0299999 Subtotal - U.S. Governments - Residential Mortgage-Backed Securities . 618903 ... XXX ... |......... 609,584 608,525 | ......... 616,319 XXX XXX XXX 7340 (. XXX . XXX
U.S. Governments - Commercial Mortgage-Backed
38378KR35 ...| GOVT NATLMTG ASSN 1.7% 6/16/36 ............f.coe | |ooeeos [ s 90,726 (...... 986040 .......... 90192 .......... 91469 .......... 90988 (..o | M 1700 (..... 1.845 | MON . 1,562 [09/11/2015| 06/16/2036
38378B5ES5 ... | GOVT NATL MTG ASSN 1.900% 3/16/47 ..........[..... 100,664 . 98,797 100,775 oo e BT e e 1900 (..... 2404 [ MON .| .. .. 1,962 [08/04/2016| 03/16/2047
38379KU63 .. .| GOVT NATL MTG ASSN 2.75% 1/16/56 ...........[..... 118,668 115,792 M43 | [ (@59) [ 2750 ..... 1.939 | MON .| .. .. 3,235 10/15/2015| 01/16/2056
38378UZP5 ...| GOVT NATL MTG ASSN 3.0% 1/20/43 ............[..... 113,030 109,766 2483 [ oo [ (298) [ 3.000]..... 1.904 | MON . | .. .. 3,261 [01/02/2015| 01/20/2043
38378TAL4 ... | GOVT NATL MTG ASSN 3.0% 10/20/42 ...........[..... 98,443 . 95,398 98248 | ... | O e 3.000]..... 2.267 |MON .| .. .. 2,888 [07/20/2015| 10/20/2042
38378BQFY ...| GOVT NATL MTG ASSN 3.090% 3/16/44 ..........[..... 151,359 148 619 151,359 [ e (M 3.00]..... 2.696 | MON .| .. .. 1,545 (08/25/2017| 03/16/2044
38376GW48 .. | GOVT NATL MTG ASSN 3.566% 9/16/51 ..........[..... 206,219 203,764 206242 | ... | 2 e 3566 |..... 2.593 | MON .| .. .... 594 (11/09/2017| 09/16/2051
36230MEPS8 .. | GOVT NATL MTG ASSN POOL #752842DT .......[..... 165,155 160,082 | ... 163,791 [ oo [ (TOB) [ e 3950 ..... 2.026 | MON .| .. .. 6,105 (10/24/2016| 07/15/2025
38376GC24 .. | GOVT NATL MTG ASSN SER2011-20CL .........[..... 14,268 L 14240 ... 14254 | oo e B) e e 1883 (..... 1.878 | MON .| .. .... 271 (07/15/2015| 04/16/2032
38379URVO .. | VR GOVT NATL MTG AS 3.50% 4/16/24 ..........[..... 130,969 .123483 | ... 129,886 [ ... | (T e 3.500 (0.587) [ MON .| .. .. 4,324 106/03/2016| 04/16/2024
38376GB66 . ..| VR GOVT NATL MTG AS 3.557% 2/16/52 .........|..... 156,188 .. 152615 ... 156,134 [ ..o e B e 3558 (..... 2109 [ MON .| .. . 2,666 (06/08/2017 [ 02/16/2052
38376G5E6 .. .| VR GOVT NATL MTG AS 3.680% 3/16/52 .........[..... S 130,413 129,365 130,742 [ oo 329 e 3680 (..... 2.629 [ MON . 2,336 [05/30/2017| 03/16/2052
0399999 Subtotal - U.S. Governments - Commercial Mortgage-Backed Securities 1,476,102 1,442,114 1,472,715 XXX XXX XXX |, 3772 ........ 30,751 . XXX . XXX
0599999 Subtotal - U.S. Governments .............ooveiiiiiiiiiiiiiiaa 2,095,005 2,051,698 2,089,034 XXX XXX XXX .o, 4956 (........ 38,091 . XXX XXX
U.S. States, Territories and Possessions (Direct and Gu bligations
419792KD7 ... | HAWAII ST 1.505% 10/01/20 ....................[..... 134683 (...... 98.1180|......... 132,459 134,801 [ ..o [ TO 1505 ..... 1560 |AO ...[......... 508 2,032 |04/21/2016| 10/01/2020
4386705U1 ... [ HONOLULU CITY & CNTY 1.99% 10/1/22 .........|..... 75,000 ...... 97.6440 | . .. 73233 ... 75000 e e e 1991 ..... 1.991 | AO .. . 373 1,390 |10/06/2016| 10/01/2022
45462TFX5 ... | INDIANA BOND BANK RE 2.856% 8/1/26 .........[..... 80,000 ...... 98.1070 .. 78,486 | ... 80,000 |........ooooees | e e 2856 |..... 2.856 | FA .. 073 06/21/2017| 08/01/2026
54627RAC4 .. | LOUISIANALOC GOVT 3.450% 2/1/22 ........... |..... 190,285 | ..... 101.1550 . 189,711 190,207 ..o e T8 [ 3450 ..... 3.078 | FA .. L26% ... 11/15/2017 | 02/01/2022
68607VT70 ... | OREGON ST DEPT OF AD 3.096% 4/1/27 ........ |..... 100,000 | ..... 100.4510 ...100,451] ... 100,000 [ ..o e e e 3.0%|..... 3.096 | AO .. . T4 1,514 |103/23/2017 | 04/01/2027
7203902J5 ... | PIERCE CNTY WASCH 5.00% 12/1/28 ...........|..... 121,393 | ..... 123.7790 123779 ... 120214 [ .o e (T e 5000 (..... 2834 (JD .. 417 3,000 (03/29/2017 | 12/01/2028
74442PDX0 .. .| PUBLIC FIN AUTHWI3.110% 7/1/27 .............[..... 50,000 (...... 99.6410 .. 49,821 50,000 ....veviinii | e e 3110 ..... 3110 (U .. L 665 . 07/18/2017| 07/01/2027
7962536H0 ... | SAN ANTONIO TX ELEC 5.000% 2/1/30 .......... [..... 120,001 ..... 122.0050 122,005 19152 [ oo e (939 e e 5000 (..... 3.089 [FA .. . 2,083 1,306 [04/10/2017| 02/01/2030
8486442F6 ... | SPOKANE CNTY WA 1.606% 12/01/20 ...........[..... 100,000 | ...... 98.1330 . 98,133 100,000 [ .oovvvii e L e 1606 (..... 1.606 | JD .. . 134 1,668 |11/04/2016| 12/01/2020
8486442P4 ... | SPOKANE CNTY WA 2.943% 12/1/28 ............|[..... 147,584 | ...... 99.6600 149,490 TT0 s 126 e 2943 (..... 3.109 (JD .. 368 4,586 (04/11/2017| 12/01/2028
882723A33 ... | TEXAS ST 1.497% 10/01/19 ..ot oennn 150,000 ...... 98.9840 148,476 150,000 . oovovvii e L e 1497 (... 1497 [AO .. 561 2,246 (10/15/2015| 10/01/2019
88213AKE4 ...| TEXAS STA&MUNIV 2.836% 5/15/27 ...........|..... 49,935 | ...... 98.2520 49,126 49938 | ... | B e 2836 ..... 2.851 | MN .. . 181 . 567 [06/12/2017| 05/15/2027
882806FS6 ... | TEXAS ST TECH UNIV 3.360% 2/15/27 ...........[..... ..78,089..... 102.6330 .. 76,975 ... . LTTO39 | e (M) e 3360 ..... 2.869 | FA ... . 952 1,211 |06/19/2017 | 02/15/2027
9771000X2 ....| WISCONSIN ST GEN FUN 1.616% 5/1/21 .........| ..... . 125 000(...... 97.4190 . 121 774 ... 125 000 125 000 ... oo o 1616 ..... 1616 | MN . .. 337 ... 2,441 08/03/2016| 05/01/2021
1199999 Subtotal - U.S. States, Territories and Possessions (Direct and Guaranteed) Issuer Obligations . .. . 1,522,058 ... XXX . 1,513,918 ... 1477545 ....... 1,519,960 XXX XXX XX X 11,122 | ... 21 960 | . XXX XXX
1799999 Subtotal - U.S. States, Territories and Possessions (Direct and Guaranteed) ................. . 1,522,058 ... XXX . 1,513,918 | ....... 1477545 ....... 1,519,960 XXX XXX XXX L1122 .21960 . XXX XXX
U.S. Political Subdivisions of States, Territories and Possessions (Dlrect and Guaranteed) - Issuer Obligations
592112NUB . ..| MET GOVT NASHVILLE 1.864% 7/119 ..o oo oo [ FE oo [ 100,000 ...... 99.7990 | ... 99,799 | ... 100,000 | ... 100,000 | v e e L | 1864 1884 | U | 932 02/11/2015 07/01/2019
1899999 Subtoial U.S. Political Subdivisions of States, Territories and Possessmns (Dlrect and Guaranteed) - Issuer
ODlIGAtioNS . . .. ... | 100,000 ... XXX ... [.......... 99,799 |......... 100,000 | ......... 100,000 [ ... oo oo e XXX [ XXX XXX 932 . XXX . XXX
2499999 Subtotal - U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) ....... |......... 100,000 ... XXX ... |..coovnnt 99,799 | ......... 100,000 | ......... 100,000 | ..o e s e L XXX [ XXX XXX 932 . XXX XXX
U.S. Special Revenue, Special Assessment - Issuer Obljgations
190760HCS .. .| COBB-MARIETTACOLISE 2.45% 1/1/21 ..........|..... ... |[........... [MFE ... ... 150,000 | ..... 100.1980 | ......... 150,297 | ......... 150,000 | ......... 150,000 08/25/2015( 01/01/2021
2354167C2 ... | DALLAS TX WTRWKS &2.21% 10/01/20 ..........[..... ...100,000..... 100.1710 ...100,171] ... .100,000|......... 100,000 03/11/2015{ 10/01/2020
45462TEAG .. .| INDIANA BOND BANK RE 1.44% 1/15/18 .........|..... ...150,000...... 99.9920 ...149,988 | ... .150,000|......... 150,000 08/21/2015{ 01/15/2018
574218A60 ... | MARYLAND STHLTH & 1.488% 7/01119 ..........|[..... ...150,000(...... 99.2190 ... 148,829 ... . 150,000 150,000 10/09/2015| 07/01/2019
650035K72 ... | NEW YORK ST URBAN DE 1.44% 3/15/18 ........[..... .150,000 | ...... 99.9620 .149,943 | ... . 150,000 150,000 12/03/2014| 03/15/2018
67756QMQ7 .. | OH HSG FIN AGY 3.8% 03/01/2019 ..............[..... L.19999 | ... 101.5090 ..20,302 ... .. 20,000 20,000 10/16/2009| 03/01/2019
88213AFWO .. | TEXAS STA & MUNIV 1.400% 5/15/21 ...........|[..... 50,000 (...... 97.0280 48,514 50,000 50,000 07/01/2016| 05/15/2021
88213ADN2 .. | TEXAS STA&MUNIV 1.928% 5/15/21 ...........|[..... e (IFE 50,000 (...... 98.7290 | .......... 49365(.......... 50,000 .......... 50,000 03/22/2016| 05/15/2021
2599999 Subtotal U.S. Special Revenue, Special Assessment - Issuer Obllgatlons ......... 819,999 XXX oo 817,408 |......... 820,000 |......... 820,000 | .....oviiiis | . XXX . XXX
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U.S. Special Revenue, Special Assessment - Residential Mortgage-Backed Securities
3136AV6R5 .. .| FANNIEMAE GRANTOR TR 2.89% 6/25/27 ........[..... T 124973 99.3370 | ......... 124145 ... 124,973 124,973 | oo L e e 2898 (..... 2,612 | MON . 04/19/2017 | 06/25/2027
3137B16X5 ... | FED HOME LN MTG CORP 1.5% 3/15/28 ......... [..... oo B35BT 97.0950 | . .. 52,681 ... .. 54,257 B38BT [ e M [ 1.500|..... 1.979 | MON .| .. 02/05/2015| 03/15/2028
3137AUMNG .. | FED HOME LN MTG CORP 3.0% 1/15/40 .........|..... 185007 101.0150 .. 82,184 ... 81,358 L.84098 L B e 3.000]..... 1.951 | MON .| .. 01/26/2015( 01/15/2040
3137B6L33 ... | FED HOME LN MTG CORP 3.0% 12/15/41 ........|..... 194063 ... 101.2550 ..925% | ... 91,448 93490 (BB e e 3.000|....(1.489) | MON .|.. 11/18/2015| 12/15/2041
3137BOMW1 .. | FED HOME LN MTG CORP 3.0% 2/15/33 .........|..... 1o 47462 100.6700 .. 45887 ... 45,582 46680 ... | 298) | e 3.000]..... 2.082 | MON .| .. 02/03/2015| 02/15/2033
3137BCQV3 .. | FED HOME LN MTG CORP 3.0% 7/15/40 .........|..... 1o 102313 )L 101.6780 .101,678 | ... 100,000 101,602 ... [ BOB) [ e 3.000]..... 2431 |MON ... 11/10/2015| 07/15/2040
3137A7FV7 ...| FED HOME LN MTG CORP 3.5% 2/15/26 .........|..... 1o 214750 )L 103.5130 .207,026 | ... 200,000 2799 | | (B | e 3500 ..... 0.905 | MON . | .. 01/09/2015| 02/15/2026
3137AL2Z1 ... | FED HOME LN MTG CORP 3.5% 5/15/30 .........[..... 1. ... 65459 ..., 103.0900 ..63709] ... . 61,799 64413 ... BT e 3500 ..... 1.937 | MON .| .. 01/08/2015| 05/15/2030
3137BDKF2 .. | FED HOME LN MTG CORP 3.5% 9/15/40 ......... [..... T 93742 L 102.5730 ..90,805] ... . 88,528 92,335 | oo | (BB [ e 3500..... 0.369 [ MON . | .. 01/21/2015| 09/15/2040
3137BTNK3 .. | FED HOME LN MTG CORP 3.50% 1/15/42 ........[..... T 188,148 | L 102.6610 .166,634 | ... 162,315 167,763 | oo [ (BBE) [ | | 3500 ..... 1.840 | MON .| .. 01/05/2017 | 01/15/2042
3137G1BW6 .. | FED HOME LN MTG CORP 3.50% 5/25/47 ........[..... T e 42832 101.1680 42423 ... .41,933 42,881 oo e BB [ 3500..... 2430 [MON .| .. 07/19/2017 | 05/25/2047
3137BBE63 ...| FED HOME LN MTG CORP3% 12/15/41 .......... [..... T 66,831 ... 100.9180 .. 648411 ... 64,251 66,141 | ..o e AT [ e 3000..... 1.465 | MON .| .. 11/07/2014| 12/15/2041
3136A7FL1 ... | FED NATL MTG ASSN 2.00% 1/25/41 ............ [..... T 94720 99.8520 . 948761 ... 95,017 94758 | oo e 19 [ 2000..... 2,044 [MON .| .. 04/15/2016| 01/25/2041
3136ALTJO ... | FEDNATLMTG ASSN 3.0% 1/25/26 ............. [..... T 116818 | 101.5690 114,08 ... 112,335 115,506 | oo o BT [ | | 3000..... 1.899 | MON .| .. 12/18/2014| 01/25/2026
3136AL7CY ...| FED NATLMTG ASSN 3.0% 1/25/42 ............. [..... 1o 130820 100.7120 125890 ... 125,000 128,780 | oo o D) [ e 3000..... 1.739 [ MON .| .. 01/12/2015| 01/25/2042
3136AKN74 .. .| FED NATLMTG ASSN 3.0% 2/25/44 .............|..... 1. ......59,080 ... 100.5720 ..58445] ... 58,113 58841 ... | M) e 3.000]..... 2523 |MON ... 04/12/2016| 02/25/2044
31397SG24 ... FED NATLMTGASSN 3.0% 5/25/26 .............|..... 1. f......... 103438 ..... 102.0150 ..102,015] ... 100,000 103264 ..o e ATB) [ 3.000]..... 1.805 | MON .| .. 05/31/2017| 05/25/2026
3136AVZW2 .. | FED NATLMTG ASSN 3.0% 5/25/44 .............|..... 1. .........200875]...... 98.0240 196,048 200,000 200811 e @A) e 3.000]..... 2.800 | MON .| .. 06/02/2017 | 05/25/2044
m 3136AKNC3 .. | FED NATLMTGASSN3.0% 9/25/39 .............[..... 1o 44674 100.2210 43,363 43,267 L A4054 200 e e [ 3.000]..... 2199 | MON .| .. 12/12/2014| 09/25/2039
-_ 3136AWQH3 . .| FED NATL MTG ASSN 3.00% 5/25/44 ............|..... 1199688 | ... 97.8420 195,684 200,000 199682 B e e 3.000]..... 2.965 | MON .| .. 06/01/2017 | 05/25/2044
o 3136AGYP1 .. | FED NATLMTGASSN 3.00% 9/25/33 ............|..... 1. 152438 L 100.0450 150,068 150,000 LAB2241 9D e 3.000]..... 1.756 | MON .| .. 06/08/2017 | 09/25/2033
- 3136A5B47 ... | FED NATLMTG ASSN 3.5% 1/25/41 ............. [..... T 71853 101.6620 70,158 .69,011 LT e (18B) | e e 3500 ..... 1.851 | MON .| .. 02/13/2015| 01/25/2041
3136A5D60 .. .| FED NATL MTG ASSN 3.500% 9/25/40 . .......... [..... T 88473 L 101.8530 85,679 . 84,120 286,293 [ e (180) | e e 3500..... 2673 [MON .| .. 01/24/2017 | 09/25/2040
31397Q4L9 ... | FED NATLMTG ASSN4.0% 2/25/40 ............. [..... 1o 160,078 | L 101.6890 152,534 150,000 188,857 [ e (BB | e [ 4000 ..... 2,000 [MON .| .. 11/05/2015| 02/25/2040
31397QWZ7 .. | FEDNATLMTG ASSN4.0% 9/25/29 ............. [..... T 160,031 L 102.6130 153,920 150,000 | ......... 155489 | .o [ (1) [ e | 4000 ..... 2.490 [MON .| .. 02/17/2015| 09/25/2029
3132L6AK7 ... | FHLMC POOL #V80910 4.0% 12/01/43 ........... [..... T 108,133 | L 105.5620 105,321 99772 105,815 | oo o @) [ e 4.000 [ .... (1.719) [MON .| .. 12/03/2015| 12/01/2043
31416XFJ4 ... | FNMA POOL #AB1968 4.5% 12/01/40 .. R I T 102,706 107.2160 101,315 94496 | ... 101,938 | oo o T2 [ e 4500 | ... (10.888) |[MON .| .. 12/10/2015| 12/01/2040
3138LCSM8 .. | FNMA POOL #AN0523 2.270% 1/01/21 ...........|..... 1o 151143 98.9330 148,400 .150,000 | ......... 150,887 [ ... e (@B8) [ 2210 ..... 1.944 | MON .| .. 12/02/2016| 01/01/2021
3138LGFF8 .. .| FNMA POOL #AN3765 2.150% 1/1/24 . v 1o 197438 )L 97.2950 | . ...194,590 | ... 200,000 ......... 197,521 [ oo e B 2150 ..... 2721 |MON . |.. 06/20/2017| 01/01/2024
3138WFVG8 .. | FNMA POOL #AS6014 4.00% 10/01/45 ...........[..... 1........|.........155456|..... 105.2580 | ......... 152,569 | ......... 144947 | ... ...... 154106 ... oo B34 [ 4.000|....(0.675) | MON . 04/26/2016| 10/01/2045
2699999 Subtotal - U.S. Special Revenue, Special Assessment - Residential Mongage-Backed Securities ........... XXX 3,379,581 ....... 3,342524 | ....... 3,429,979 XXX L] XXX XXX . XXX XXX
U.S. Special Revenue, Special Assessment - Commercial Mortgage -Backed
3137ANP58 ... FEDHOMELNMTGCORP ... ooees oo oo | 84071 | L 1029710 .......... 62,665|..........60,857 | ..........83,018 . ... . ... [ (382 3500 ..... 1.577 | MON . 12/17/2014| 06/15/2030
3136ANJY4 ... FED NATL MTG ASSN 1.55% 4/25/18 ............|..... 1 ............... 99.8700 | . 036487 |.......... 86534 ... .....086579 ... [ (180) [ e 1550 |..... 1.370 | MON .| .. 04/15/2015| 04/25/2018
3136AJ6Z4 . .. | FED NATL MTG ASSN 2.034% 325119 .. R P 1. ... 108128 .. 99.9950 106 508 [.........106513 | ......... 107175 | ... | 20) | e 20341..... 1.873 | MON .| .. 07/20/2015| 03/25/2019
3136AGDN9 .. | FED NATL MTG ASSN SER 201397 CLE ........ | ... 1. 89750 102.3110 87243 |..........85273|.......... 88510 ... e (@M23) L e 3.000]..... 1.875 | MON .| .. 01/15/2015| 11/25/2028
3137BNN26 .. | FHLMC MULTIFAMILY ST 1.78% 7/25/19 . R R 1o 4563 99.5540 L40,969 | . A2 BT e (T e 1780 |..... 1.330 | MON .| .. 04/15/2016| 07/25/2019
3137BQZM2 .. | FHLMC MULTIFAMILY ST 2.1% 11/25/22 ......... [..... o [ 144372 99.0130 142,390 | ... 143810 [ o 144316 [ L e (BB) | e [ 2185 ..... 1413 | MON .| .. 08/17/2017 | 11/25/2022
3137ANMN2 .. | FHLMC MULTIFAMILY ST 2.2% 12/25M18 ......... [..... T e 154277 | 100.1120 150,168 | ......... 150,000 | ......... 151,454 [ ...ooooiiiiis oo (L155) | e [ 2220..... 1.297 [MON .| .. 01/29/2015| 12/25/2018
31398SU84 ... | VR FED NATL MTG ASSN .77% 11/25/20 .........[..... T e 7523 100.5300 116,544 | ... 115,929 [ 8918 L e (252) | e [ 0.774|..... 0.577 [MON . | .. 04/10/2015| 11/25/2020
3136AHUVO .. | VR FED NATL MTG ASSN 2.323% 112518 ........[..... 180920 100.1220 59743 L B9BTT | B9910 [ e (383) | e 2.323....(0.066) | MON .| .. 12/03/2014| 11/25/2018
3137BKWB2 .. | VR FHLMC MULTIFAMILY 2.35% 4/25/21 .........[..... 1o 144319 L 100.2350 ... 141865 ... s e 20) | e 2355 (..... 2,061 [MON . |.. 09/02/2015| 04/25/2021
3137A6B27 ... | VR FHLMC MULTIFAMILY 4.3% 10/25/20 .........|..... 1 . ...107,500 | ..... 105.0440 | . ... 105,044 | ... .100,000......... 106,282 | ..o o (218) [ | 4333 (..... 1.943 | MON .| .. 02/21/2017| 10/25/2020
2799999 Subtotal U.S. Special Revenue, Special Assessment - Commercial Mongage-Backed Securities ..........|..... 1,069,321 ... XXX ... |....... 1,049626 | ....... 1041271 ....... 1,058,901 LOXXX L[ XXX | XXX XXX [ XXX
3199999 Subtotal - U.S. Special Revenue, Special ASSESSMENt .. ... .vue i e 5341738 | ... XXX ... |[....... 5246,615(....... 5,203,796 | ....... 5,308,880 XXX L] XXX XXX . XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Isst
002824AZ3 . .. | ABBOTT LABORATORIES 2.0% 3/15/20 ..........|.cooe oo |oeveveoons |2FE oo [ . 84877 | ..., 994780 | ........ . 64462 .. ....... 65000 | ..........64,944 | ... | 24| [ [ 2000 ... 2040 | MS 03/05/2015| 03/15/2020
002824BAT7 ... | ABBOTT LABORATORIES 2.55% 3/15/22 . e e e | 2FE | 64,869 | ... 98.9680 | .......... 64,329 [ ..........65000 |..........84909|......c.iiiis eeiii 20 [ | 2550 ... 2.585 | MS 12122/2015| 03/15/2022
00440EAT4 .| ACE INAHOLDINGS 2.3% 11/03/20 .............| oo |ooo |oeeevvooons [AFE i (L., 34980 | ..., 998410 | ... ..... 34044 | ..., 35000 | ..........34,989 [ ...oooooiioins [ooiii 4] [ [ 2300 ... 2312 | MN 10/27/2015| 11/03/2020
02665WBM2 . . | AMERICAN HONDA FINAN 2.00% 2/14/20 ........ [..... |... |.cocooeoeos [TFE oot 99,858 | ..., 99.4880 | .......... 99488 .........100,000|..........99,899 | .......coooe oo A | | 2000..... 2.049 | FA 02/13/2017 | 02/14/2020
037833CG3 .. | APPLEINC3.00% 2/9/24 ..............cooevoifeoeen | oo oo [MFE o | ono.. 168214 L0 1012690 | ......... 167,094 | ......... 165000 | ......... 168,170 | .......cooovven oo @A) [ | | 3.000..... 2.657 | FA 11/28/2017| 02/09/2024
038222AL9 ... | APPLIED MATERIALS IN 3.300% 4/1/27 .......... [ ..o | |oeveoeos [MFE oo | 124,856 | L0 1017100 | oo 127,138 | o 125,000 | e 124574 | o [ 1B e 3300..... 3.343 [ AO 03/28/2017 | 04/01/2027
049560AN5 ... | ATMOS ENERGY CORP 3.000% 6/15/27 ......... [..... |.ov |oevveeoos [MFE oo |oen. .. 149,588 | .. ..., 99.4990 | ......... 149249 | ......... 150,000 | ......... 149,608 | .......c.oovver [orviiion 20 | | 3000..... 3.032 [ JD 06/05/2017 | 06/15/2027
08051GET2 ...| BANK AMER CORP 2% 01/11/2018 ..............f«oooe |oov |oevveeeons [TFE oo | oen.t.. 98,984 | ... 1000020 | ......... 100,002 |.........100,000 | ..........99,994 | .......coooove [orviiiin 230 e | | 2000..... 2.233 [ JJ 06/01/2013| 01/11/2018
08406HCV9 .. | BANK OF NEW YORK MEL 3.40% 5/15/24 e e e IFE | 155,459 | ... 103.7680 | .. ... ... 155,852 [ ..., 150,000 [ ...t 155128 L | B3 [ [ 3400(..... 2.810 [ MN 07/18/2017 | 05/15/2024
05531FAN3 .| BB&T CORP 2.05% 06/19/2018 ...............o. [voeee |ooe |oevveenns [TFE oot 249600 | ... . 100.0520 | .........250,130 |.........250,000 | ......... 249,960 | .........c.oov [orviieienn 85 | | 2050 ..... 2,085 | JD 08/15/2013| 06/19/2018
084664BWO .. | BERKHATHFIN 1.3% 05/15/2018 ...............|..... | |ooeeeeoos |AFE oo oo 149919 000000997720 (... ... .. 149,658 | ......... 150,000 ......... 149994 [ .. ... ......... | 17| oo | 1300 ..... 1.311 | MN 05/15/2013| 05/15/2018
084664CK5 . . . | BERKSHIRE HATHAWAY 1.300% 8/15/19 .. e e e (IFE 19,981 987370 19,747 020,000 L 19,989 L e B e 1300 ..... 1.333 | FA 08/08/2016| 08/15/2019
09061GAH4 .. | BIOMARIN PHARMACEUTI0.599% 8/1/24 ........|..... |... |........... |1FE......|.......... 43184 |...... 996250 |.......... 44831 |..........45000.......... 43231 (. .............. |............ 47|............... |0 ... 059 ..... 1.222 | FA 10/26/2017| 08/01/2024
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09061GAF8 .. .| BIOMARIN PHARMACEUTICAL DTD 10/15/ .......|..... R S5FE ......|..........11400(..... 118.4380 .......... 11844 | ... ......10000(..........11363 ... | @D e 1.500 | .... (3.140) | AO ... 12/05/2017| 10/15/2020
05565QDB1 .. | BP CAPITAL MARKETS 3.119% 5/04/26 ..........[..... o |FE o 118913 L 101.0730 | ......... 126341 | ......... 125000 (......... 19372 ............... | B0 319 ... 3753 | MN .. 03/09/2017 | 05/04/2026
12189LAV3 ... [ BURLINGTN NORTH SANT 3.00% 4/01/25 ........|..... FE ..ooon oo 126448 (... 100.7700 | ......... 125963 | ......... 125000 | ......... 126428 [ .........ccooen oo 0) | e e 3.000..... 2.825 | AO 11/21/2017| 04/01/2025
151290BT9 ... | CEMEX SAB DE CV 3.720% 3/15/20 ....... O 4FE ... | 36195 1041250 | .......... 36444 | . ........35000 | ... 36,158 [ e BT e e 3720(..... 2176 | MS 12/05/2017| 03/15/2020
166764AEQ ... | CHEVRON CORP 1.718% 06/24/2018 . I FE ... ..ot 150,006 | ..... 100.0000 | ......... 150,000 | ......... 150,000 |......... 150,000 .........ocovee [erevrviiie ()] e [ 1718 . ... 1.717 | D 06/17/2013| 06/24/2018
166764BT6 ... | CHEVRON CORP 2.895% 3/3/24 ................|..... FE ..o oo 151,820 (L 100.8890 | ......... 151,334 | ......... 150,000 | ......... 151,810 [ ...cooooenins oo (19) | e e 2895(..... 2,682 | MS 12/06/2017| 03/03/2024
F6S048JJ9 ... | CIE GENERALE DES ETABLI 1/10/22 .. O FE ..o oo 213000 ... 107.9500 | .........215900 | .........200,000 | .........212,545 [ ... oo @BB) | e [ . (1.508) | JJ 11/10/2017| 01/10/2022
171779AK7 ... | CIENA CORP 4.00% 12/15/20 ........ I 3FE oo |t 39,178 L 1303750 | ... 39,113 ot 30,000 | i 38,620 [ e (B58) | e e 4.000 | .... (4915) | JD 10/27/2017| 12/15/2020
172967GS4 ... | CITIGROUP INC 1.75% ......... I FE .| 07034 L 99.9170 | .......... 99917 [.........100,000 | .......... 99781 |.....cooovrie oo BB | | 1750 | ..... 2413 | MN 07/23/2013| 05/01/2018
12572QAE5 .. | CME GROUP INC 3.000% 9/15/22 .. AU MFE ... [.........106,045]|..... 101.9780 e (980 | e 3.000]..... 1.913 | MS 10/19/2016| 09/15/2022
20030NBD2 .. | COMCAST CORP 3.125% 7/15/22 ...............[..... MFE ......[.........106015]..... 102.4590 PR I (£ 1<) I I I 31425 ..... 2.082 |4 05/13/2016| 07/15/2022
209111FMO ... | CONSOLIDATED EDISON 3.12% 11/15/27 .. e MFE ... |..........54986]..... 100.8600 TR L T I [ 3125 ..... 3.128 | MN 11/13/2017 | 11/15/2027
22943FAH3 .. .| CTRIP.COM INTLLTD 1.990% 7/1/25 ............ [..... MFE ... |..........57550|..... 111.6250 PR I (-7} I I [ 1990 ..... 0.020 | JJ 10/30/2017 | 07/01/2025
26444GACT7 .. | DUKE ENERGY FLORIDA 2.538% 9/1/29 .........|..... FE ... |......... 194000 ...... 96.9510 e 288 e 2538 ..... 2.827 | MS 04/20/2017| 09/01/2029
298736AH2 .. .| EURONET WORLDWIDE IN 1.5% 10/01/44 ....... |..... 3FE ......|..........56363..... 123.0000 [l N O (- | N P N [ 1500 ..... 0.495 | AO 11/15/2017| 10/01/2044
30231GAR3 .. | EXXON MOBIL CORPORAT 2.726% 3/1/23 ....... [..... FE oo o 102,392 100.7080 v e BB [ e 2726 ..... 2.318 | MS 11/01/2016| 03/01/2023
30231GAT9 ...| EXXON MOBIL CORPORAT 3.043% 3/1/26 ....... [..... FE oo oo 75,350 | L. 1015440 ... 76,458 | oot 75,000 | 75342 e (18) | e e 3043 (..... 2.980 | MS 07/07/2017 | 03/01/2026
341081FM4 .. .| FLORIDA POWER & LIGH 3.12% 12/1/25 ......... [..... FE oo o 127871 101.6800 | ......... 127,100 | ......... 125,000 | ......... 127,689 [ .......ocoovves ooeinoi (182 | e o 3425(..... 2.820 | JD 05/23/2017 | 12/01/2025
36962G6W9 .. | GEN ELEC CAP CP 1.625% ......'vvvvivevvn [ennnn AFE oo [ 78281 99.9520 | ..........79962|..........80,000|..........79,903 .. ....ciiii e BT | 1625]..... 2.107 | AO 07/12/2013| 04/02/2018
437076BL5 ... | HOME DEPOT INC 2.0% 4/01/21 ... S AFE oo [ 99844 | 99.0140 | .......... 99014 | .........100,000 | .......... 99771 |....ooooviii [ BT [ | 2000..... 2.073 | AO 02/03/2016| 04/01/2021
m 458660AD9 ... | INTERDIGITAL INC 1.500% 3/1/20 ...... I 3FE oo e 91687 | 119.2500 | .......... 95400 | .......... 80,000 |.......... 91,004 [.......ooooiiis oo (883) e e 1.500 (4.478) | MS 11/15/2017| 03/01/2020
- 46625HJX9 . .. | JPMORGAN CHASE & CO 3.625% 5/13/24 ........|..... MFE ... |......... 156719 ..... 103.9810 e @ e 3625|..... 2.878 | MN 09/27/2017| 05/13/2024
o 49327M2H6 .. | KEY BANKNA1.7%6/01/18 ....................[..... FE ... |.........249730|...... 99.9240 T I < I I I 1700 | ..... 1.737 | JD 05/27/2015| 06/01/2018
N 531229AB8 . .. | LIBERTY MEDIA CORP 1.375% 10/15/23 .........|..... 4FE ......|......... 109302 ..... 115.0700 (259) [ ..o B2) e 1.375 | .... (1.120) | AO 12/20/2017| 10/15/2023
531229AE2 ... | LIBERTY MEDIA CORP 2.250% 9/30/46 .. U 4FE ......|..........93825]..... 104.1250 70T I (<) N I I 2250 ..... 2.054 | MS 11/02/2017 | 09/30/2046
548661DP9 ... LOWE'S COS INC 3.100% 5/3/27 ..... e FE ... |......... 124808 ..... 100.3540 e 2 e 3100 ..... 3.118 | MN 04/19/2017| 05/03/2027
585055BS4 . .. | MEDTRONIC INC 3.500% 3/15/25 ...............[..... FE ... | ........ 154881 ..... 103.7350 | ......... 155603 [ ......... 150,000 ......... 164797 [ ............... | B 3500 ..... 3.003 | MS 11/10/2017 | 03/15/2025
59156RBHO .. | METLIFE INC 3.600% 4/10/24 .. .. BN MFE ... [.........105905]..... 104.6170 | ......... 104617 |......... 100,000 [......... 104879 ............... | (TO3) i e 3600 ..... 2.748 | AO 07/12/2016| 04/10/2024
6174467U7 ... | MORGAN STANLEY 2.125% ........... I FE...... .00 100,140 ... 100.0520 | ......... 100,052 | .........100,000 | ......... 100,009 [ .........ocovee [erririiiin )] e e 2125(..... 2,095 | AO 05/23/2013| 04/25/2018
674599CC7 .. .| OCCIDENTAL PETROLEUM 3.12% 2/15/22 ....... [ ..... FE ..o [ 110,218 | 1025210 | ... 112773 o 110,000 | 10,155 | e BB) | e 3425(..... 3.088 | FA 03/08/2016| 02/15/2022
00913RACO .. | P/P AIR LUQUIDE FINA 2.25% 9/27/23 ... O O AFE oo [ 195314 | 96.8020 [ ......... 193,604 |.........200,000|......... 195380 |.......coooorer foreiiiii BB | | 2250 (..... 2.687 | MS 11/29/2017| 09/27/2023
05723KAB6 .. .| PIP BAKER HUGHES A 3.337% 12/15/27 . S AFE ..o oot 150,000 ... 99.8320 [ ......... 149,748 | ......... 150,000 | ......... 150,000 | .......covevrer foreiiiiiiiis [ | 3337(..... 3.337 [ JD 12/06/2017| 12/15/2027
223622AD3 ... | PIP COWEN INC 3.0% 12/15/22 ......... I FE ..o oo 5,000 ... 102.0000 | ...t 5100 e 5,000 | 5000 e e | e 3000 ..... 3.000 | JD 12/12/2017| 12/15/2022
393657AJ0 ... | P/P GREENBRIER COS 2.875% 2/1/24 . I FE ... | ... 88010 ... 1194250 | ... 71475 o0 80,000 | L B7,794 i e B) | e 2875(..... 0.692 | FA 11/15/2017| 02/01/2024
40139LAA1 ... | PIP GUARDIAN LIFE GL 2.0% 4/26/21 ............[..... MFE ... |.........150,145| ... ... 97.9590 | ......... 146,939 |......... 150,000 |......... 150,109 [ ...........ccoo [ B2 e e 2000 ..... 1.977 | AO 10/12/2016| 04/26/2021
41283LAQ8 .. .| P/P HARLEY-DAVIDSON 2.550% 6/9/22 ..........|..... FE ..o | 1TAT22) 98.6990 | ......... 172,723 | ......... 175000 | ......... 174752 ... ... ..o oo B0 e 2550 |..... 2.584 | JD 06/06/2017 | 06/09/2022
530610AD6 ... | P/P LIBERTY INTERACT 1.750% 9/30/4 .......... [..... SFE ......|..........56255(..... 1154380 ..........57,719 | ..........50,000 ..........56232|............... | @) e 1750 | ..... 1.234 | MS 11/16/2017 | 09/30/2046
55024UAAT . ..| P/P LUMENTUM HOLDING 0.25% 3/15/24 ........ [..... 3FE ..o |t 37,700 1108750 | .......... 38,806 | .......... 35000 |.......... 37,867 [......ooivies oo B3 [ 0.250 | .... (0.940) | MS 12/04/2017| 03/15/2024
64952WCK7 .. | P/P NEW YORK LIFE GL 1.5% 10/24/19 .......... |..... FE ... | ... ... 149961 ...... 98.6760 | .........148,014|......... 150,000 |......... 149976 | ............... [ I3 [ 1500 ..... 1.509 | AO 10/17/2016| 10/24/2019
694308HV2 ... | PIP PACIFIC GAS & EL 3.30% 12/1/27 ............|..... FE ... |......... 114660 | ...... 99.0650 | .........113,925|......... 115,000 | ......... 114662 |............... [ 3 [ 3300 ..... 3.335|JD 11/27/2017 | 12/01/2027
81762PAD4 ...| P/P SERVICENOW INC 6/01/22 ... [ euens 3FE oo |l 32328 114.4380 [ .......... 34331 ..........30,000 | ... 32,287 [ e @O) | e [ . (1.657) [ JD 12/04/2017| 06/01/2022
87265KACH .. .| PIP TPG SPECIALTY LE 4.50% 8/1/22 ............[..... FE | 10461 103.9380 | .......... 10,394 | ...t . 10,000 | 10,456 [ e B) e e 4500 ..... 3417 [ FA 12/12/2017| 08/01/2022
948596AA9 . . . | P/P WEIBO CORP 1.250% 11/15/22 ..............[..... FE ..o oo 15000 ... 109.8130 v e e 1.250 | ..... 1.250 | MN 10/26/2017| 11/15/2022
98138HAE1 ...| P/P WORKDAY INC 0.250% 10/01/22 .. N 3FE ..o o ..54381 L 98.8750 B [ 1B e 0250 ..... 0.484 | AO 11/15/2017| 10/01/2022
695114CR7 .. .| PACIFICORP 3.600% 4/01/24 ........ Y FE ..o foonn..83342 L 104.5360 v e BB | e e 3600 ..... 2.933 | AO 04/10/2017 | 04/01/2024
713448CK2 ... | PEPSICO INC 2.25% 01/07/2019 . O FE oo [ TAAT | 100.2840 | ... 75213 oo 75,000 | TA8B3 L e T3 e 2250 (..... 2.407 [ JJ 08/26/2013| 01/07/2019
717081DZ3 ... | PFIZERINC 2.200% 12/15/21 ........... R P FE oo .. TA932) L 99.4940 PR N 1 I [ [ 2200 ..... 2219 |JD 11/14/2016| 12/15/2021
741503A85 . .. | PRICELINE.COM, INCOR 0.35% 6/15/20 . B 2FE ......|..........53089(..... 137.8750 PR N (1<) I I I 0.350 (10.298) | JD 11/08/2017 | 06/15/2020
741503AX4 . .. | PRICELINE.COM, INCOR 0.90% 9/15/21 ..........[..... 2FE ... |..........68309(..... 116.9380 PR £515) I [ [ 0.900 . (2.572) | MS 12/14/2017| 09/15/2021
89837LACY ... | PRINCETON UNIVERSITY 1.84% 7/01/21 .........|..... MFE ......[..........60,000]...... 97.9890 PR N I [ [ 1845]..... 1.845 | JJ 03/01/2016| 07/01/2021
742718EQ8 .. .| PROCTER & GAMBLE CO/ 1.70% 11/3/21 ........ | ..... FE ... ... 59877 ... 97.5750 e 2 e 1700 | ..... 1.743 | MN 10/31/2016| 11/03/2021
744448CD1 .. .| PUBLIC SERVICE COLOR 3.2% 11/15/20 .........[..... MFE ... ... 119789 ... .. 102.1200 PR N (£[+1<) I I 3200 ..... 2.296 | MN 06/23/2015( 11/15/2020
74456QBJ4 . . .| PUBLIC SERVICE ELECT 2.0% 8/15/19 .. e MFE ... [......... 100,702 ...... 99.7410 PR I (1)} I I [ 2000 ..... 1.828 | FA 05/12/2015| 08/15/2019
N72482AE7 .. .| QIAGEN NV 0.500% 9/13/23 ............ I AFE oo [ 201452 99.4500 e B e e 0500 ..... 0.374 | MS 11/13/2017| 09/13/2023
767201AS5 ... | RIO TINTO FIN USA LT 3.75% 6/15/25 . N FE ..o foooi.... 108565 ..... 104.8240 v @O [ 3750 (..... 3.253 | JD 03/21/2017 | 06/15/2025
780287AA6 .. .| ROYAL GOLD INC DTD 06/20/122.875 ...........[..... 3FE ..o | 48769 .. 107.2500 BT e (135 [ e 2.875 (2.537) | D 12/12/2017| 06/15/2019
749685AT0 ... | RPM INTERNATIONAL INC DTD 12/09/13 .........[..... FE oo | 114614 L 115.4380 v e (B02) | e e 2.250 (2.304) | JD 12/18/2017| 12/15/2020
822582BS0 .. . | SHELL INTERNATIONAL 1.875% 510/21 .........[..... AFE oo [ 49470 985290 | .......... 49,265 ..........50,000|.......... 49,600 |.......c.ooe oo AL 1875 ..... 2123 | MN 11/09/2016| 05/10/2021
822582BP6 .. . | SHELL INTERNATIONAL 2.25% 11/10/20 .........[..... AFE ..o |.ooit... 100,590 ... 99.9730 | .......... 99973 .........100,000 | ......... 100,371 | ......oooviii oo (128) [ | 2250 (..... 2.116 | MN 03/22/2016| 11/10/2020
828807DBO .. .| SIMON PROPERTY GROUP 2.62% 6/15/22 ....... |..... MFE ... ... 75449 ... 99.7600 | ..........74820|.......... 75000 |.......... 75429 | .............o. [ (20) [ e 2625|..... 2489 | JD 10/12/2017 | 06/15/2022
828807DC8 .. .| SIMON PROPERTY GROUP 3.37% 6/15/27 .......|..... FE ..o f..........99384 ..., 100.7580 | ......... 100,758 | ......... 100,000 [.......... 99415 .............. | 8 e 3375|..... 3.448 | JD 05/22/2017| 06/15/2027
842400GF4 .. .| SOUTHERN CAL EDISON 1.845% 2/1/22 ... R P FE ..o ... 32143 99.0290 | .......... 31831 ... 82143 | .. 08243 L [ e e 1845]..... 1.845 | FA 01/13/2015| 02/01/2022
842434CP5 . . .| SOUTHERN CALIF GAS 3.200% 6/15/25 ..........[..... FE ... ... 127,709 . 1022290 | ......... 127,786 | ......... 125000 [......... 127491 [ ............... | @) e 3200 ..... 2.901|JD 04/07/2017 | 06/15/2025
857477AS2 ... | STATE STREET CORP 2.550% 8/18/20 .. B FE ... |......... 126809 ..... 100.6630 | ......... 125829 (......... 125000 (......... 126288 |............... | AT e 2550 |..... 2.145 | FA 11/22/2016| 08/18/2020
87238QAD5 .. | TCP CAP CORP 4.625% 3/1/22 ................. |..... 2FE ... |........0 31013 102.5000 | ..........30,750 |..........30,000 ..........31001 ............... | (12 4625|..... 3.753 | MS 12/12/2017| 03/01/2022




ANNUAL STATEMENT FOR THE YEAR 2017 oF THE GERMAN MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year
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89153VAG4 .. | TOTAL CAPITAL INTL3.700% 1/15/24 ........... [..... e e FE oo o T9679 L 1054370 ..........79078 | .......... 75000 |.......... 79474 | .............. 09/13/2017 | 01/15/2024
F92124BF6 ...| TOTAL SA0.500% 12/02/22 ............ P .. |MFE ..o ......206,500 ... .. 104.6250 | . 11/14/2017 | 12/02/2022
89236TDW2 .. | TOYOTA MOTOR CREDIT 2.90% 4/17/24 .........[..... FE oo oo 124,938 101.0760 04/11/2017 | 04/17/2024
907818EA2 ... | UNION PACIFIC CORP 1.8% 2/1/20 ..............[..... AFE oo [ 59872 99.3960 01/26/2015| 02/01/2020
91324PCNO .. | UNITEDHEALTH GROUP 3.350% 7/15/22 I FE ..ooon oo 156,594 | ... 103.2630 10/12/2017| 07/15/2022
91159HHK9 .. | US BANCORP 3.600% 9/11/24 ....... I FE ..o oo 129540 ... 103.5920 05/02/2017 | 09/11/2024
F9773GUPT .. | VINCI SA 0.375% 2/16/22 ..... N FE ..o ool 225700 ... 112.7750 12122/2017| 02/16/2022
92826CAD4 .. | VISAINC 3.150% 12/14/25 ............... B FE oo oo 149235 (L 102.2300 03/10/2017 | 12/14/2025
25468PDJ2 ... | WALT DISNEY COMPANY/ 2.30% 2/12/21 ........ [..... AFE ..o oo 51,083 | 99.8650 | . 02/19/2016| 02/12/2021
983919AH4 .. .| XILINXINC 3.000% 3/15/21 ............... B P .o |MFE o). 126635 ... 100.8610 | . 12/14/2016| 03/15/2021
98954MAB7 .. | ZILLOW GROUP INC 2.00% 12/01/21 ............ [..... T R 4FE ......|..........53451[. ... 109.0000 | ..........54500|..........50,000 (..........53427|............... 12/21/2017| 12/01/2021
3299999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations ...................cccociiiiiiin [oiennn 9,106,333 Lo XXX (1,705) XXX | XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
33850BAC1 ...| FLAGSTAR MORTGAGE TR3.50% 3/25/47 .......|..... |... | |IFM oo )i 145100 | ..... 1011720 [ ......... 143834 | ......... 142,168 | ........ 145065 | ..............o oo B e 500 ..... . B T [} U 10/12/2017 | 03/25/2047
36416UAGO .. | GMRF MORTGAGE ACQUIS 3.50% 7/25/56 .......|..... . .. 75665 ..... 100.9150 | . .. 75601 ... .. 74,916 L T5839 e (26) s e el 8500 . . . .. . 05/17/2017| 07/25/2056
46640BACS .. .| JP MORGAN MORTGAG 3.50% 05/25/43 .........[..... 107,805 ..... 101.6120 106,352 104,665 ........... . 09/16/2016| 05/25/2043
46647EAA9 . . .| JP MORGAN MORTGAG 3.50% 10/25/46 .........|[..... 65984 |..... 101.2920 64,411 63590 |..........65737 | ...........ooos e (283) | e [ 8500 L . 09/26/2016| 10/25/2046
46639GAUO .. | JP MORGAN MORTGAGE 2.500% 3/01/43 ........|..... 74692 ...... 99.3440 74,999 75494 | ... TATT| o e 4B s e 2500 . . 01/19/2017| 03/01/2043
81733YAAT ...| SEQUOIAMORTGAGE TRU3.5% 2/5/45 .........[..... 162,909 | ..... 101.6120 161,227 158,669 [ ......... 163071 ... oo B e 3500 ..... 2.795 | MON .. 5,582 (07/25/2016| 02/05/2045
m 81745NARO .. | SEQUOIA MORTGAGE TRU 4.0% 4/25/44 ........ [ ..... 108,380 | ..... 102.5760 107,543 104,842 | ..o 108,387 [ e T e 4.000..... 3.275 | MON .. 1,081 {09/13/2017| 04/25/2044
8 00842AAD1 .. .| VR AGATE BAY MORTGAG 3.50% 6/25/45 ........[..... 103,183 |..... 100.8220 100,392 99,574 | ..o 102750 | o e QO [ e 3500..... 3.031 [ MON .. 3,492 109/29/2016| 06/25/2045
b 17322GAAT .. | VR CITIGROUP MORTGAG 4.0% 1/01/35 .........|..... 127,088 | ..... 104.1000 128,286 123,233 | ..o 126883 e [ 12 | e 4.000..... 2.824 | MON .. 4,789 01/09/2017| 01/01/2035
w 12652CAC3 .. | VR CREDIT SUISSE MOR 3.5% 10/25/47 .........|..... 148,199 | ..... 100.9150 147,345 146,009 | ... 148,067 [ e (132) | e 3500 ..... 2.641 [ MON ... 856 (10/26/2017| 10/25/2047
46643DAET ...| VR JP MORGAN MORTG 3.500% 9/25/44 .........[..... 68,260 | ..... 101.6120 68,695 67,605 ..........88157 | ... [ (103) [ e 3500..... 3.053 [ MON .. 2,183 {01/06/2017| 09/25/2044
46647SBY5 ...| VR JP MORGAN MORTGAG 2.50% 8/25/47 .......[..... 190,302 ...... 98.9690 188,164 190,124 | ..ot 190,555 | i [ 283 e 2500..... 2.433 [ MON .. 1,602 |08/09/2017| 08/25/2047
46643KAA9 . . .| VR JP MORGAN MORTGAG 3.0% 10/1/29 ........|..... 107,148 | ..... 100.9060 105,433 104,487 [ ......... 108,870 ... oo (B3) [ 3.000]..... 2.176 | MON .. 3,156 (05/02/2016| 10/01/2029
46641YAA1 .. .| VR JP MORGAN MORTGAG 3.0% 6/25/29 ........|..... 52,084 |..... 100.6060 52,042 51,729 PR N 4 ) I I 3.000]..... 2.772 | MON .. 1,044 (04/05/2017| 06/25/2029
59166BAA9 .. .| VR METLIFE SECURITIZ 3.00% 4/25/55 ..........[..... 122729 ... 101.0010 122,683 121,467 92 B e [ 3.000]..... 2.713 | MON .... 616 [11/01/2017| 04/25/2055
64829EAA2 .. .| VRNEW RESIDENTIAL 3.75% 12/25/24 ..........|..... 107,406 | ..... 102.4250 107,335 104,794 PR N ([0 I [ [ 3750 ..... 2.999 | MON .. 3,963 [03/09/2016| 12/25/2024
64829GAAT .. | VRNEW RESIDENTIAL 3.750% 11/26/35 ... .. R P 140,241 ..... 102.2270 140,039 136,988 PR I (1) N I [ [ 3750 ..... 3.034 | MON .. 3,879 (03/21/2017| 11/26/2035
81745JAA6 ... | VR SEQUOIA MORTGAGE 3.500% 9/25/43 ....... |..... 155,600 | ..... 101.9060 154,698 151,805 e (B [ 3500 ..... 2.131 | MON .. 2,668 [06/23/2017| 09/25/2043
82281EBRY ...| VR SHELLPOINT CO-ORI3.0% 10/25/31 ......... [..... 95,055 ...... 99.8240 . 93,630 93,795 e @ e 3.000..... 2,688 | MON ... 703 ]09/20/2017| 10/25/2031
97651LACS5 .. .| VR WINWATER MORTGAGE 3.50% 6/20/45 P 111,083 | ..... 100.8910 | . .110,010] ... 109,039 e B e e 3500 ..... 2.558 | MON ... 636 (10/12/2017| 06/20/2045
97651LAGS .. .| VR WINWATER MORTGAGE 3.50% 6/20/45 ...... |..... N E ... 100,083 |..... 100.2650 | . ...100,265 | ... . 100,000 @ 3500 ..... 3.449 [ MON .. 2,333 |04/19/2017| 06/20/2045
3399999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage- Backed Securmes ................... 2,368,978 ... XXX ... |....... 2,352,984 | ....... 2,324,991 (92) XXX XXX XXX 48615|. XXX |.. XXX.
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-E, curities
05538UAA1 .| BB-UBS TRUST 3.430% 11/05/36 .. ..............fcoeee [ooe |eeveoains [IRM |, 153,334 | ..... 101.3560 [ ......... 152,034 | ......... 150,000 216 | [ B [ e 3430(..... 2.412 | MON . 3,859 (03/22/2017| 11/05/2036
12532AAW9 .. [ CFCRE COMMERCIAL MOR 1.5% 11/10/49 .......]|..... . 146784 L 98.4890 | . 144570 . 146,788 e e A e 1519 ..... 1.488 | MON .. 2,230 [11/01/2016| 11/10/2049
36191YBB3 ...| GS MORTGAGE SEC 3.707% 8/10/44 ............[..... ... 159,070 | ... 103.4230 | . ... 155135 ... 150,000 | ... 156,378 | e (291 [ e 3707 | ..... 1.348 | MON .. 5,561 (07/23/2015| 08/10/2044
36192CAE5 .. .| GS MORTGAGE SECURITI 2.94% 2/10/46 ........[..... ... 131,406 | ... 100.8170 | . .. 126,021 125,000 | ..o 130,558 [ e (729) | e 2943 (... 0.416 [MON . | .. .. 3,679 |07/25/2016| 02/10/2046
36251XARS .. .| GS MORTGAGE SECURITI 3.4% 11/10/26 ........ [..... 104,059 | ..... 102.7370 | . 102,737 100,000 | ... 108,828 v e (231) | e 3442 .... (1.130) [MON .| .. . Ceeei.. 2,295 (04/18/2017| 11/10/2026
36192BAY3 .. .| GS MORTGAGE SECURITI 3.48% 1/10/45 ........|..... 448211 ..... 102.8840 45,099 43834 | ... 44822 s 2 e 2982]..... 2.342 | MON .| .. . B 12/04/2017| 01/10/2045
46361TAAQ ... | IRVINE CORE OFFICE TRUST SER2013- ........ [..... 172,395 ...... 98.4470 170,731 173424 | ... AT244T oo B2 e 2068 |..... 2.406 | MON .. 2,391 (04/19/2017| 05/15/2048
61764XBE4 .. .| MORGAN STANLEY BAML 1.548% 3/15/48 ....... [ ..... 51487 ...... 99.3740 51,166 51488 ... B1AT3 o [ B e e 1548 ..... 1.536 | MON ..., 799 102/13/2015| 03/15/2048
61691BAA9 . ..| MORGAN STANLEY CAPI2.200% 9/13/31 ........[..... 199,769 | ...... 98.3220 196,644 200,000 ......... 199729 | ... e B9 s e 2200 ..... 2.180 | MON .. 3,392 [11/10/2017| 09/13/2031
90270RBE3 ...| UBS-BARCLAYS COMMER 2.85% 12/10/45 .......|..... 155,266 | ... .. 100.3520 150,528 150,000 [ ......... 154500 ... oo (B5D) [ e 2.850 (0.378) | MON .. 3,682 (05/12/2017| 12/10/2045
90270RAA2 ...| UBS-BARCLAYS COMMER 3.31% 12/10/45 .......|..... 93825]..... 100.2930 90,264 90,000 |..........93320 | ... [ @A) [ 3316 ..... 1.398 | MON .. 2,985 (08/25/2016| 12/10/2045
90349DAD4 .. | UBS-BARCLAYS COMMERC 3.09% 8/10/49 .......[..... 178,883 | ..... 101.6050 177,809 175,000 [ ... ATBATA o @B) 3.001..... 2.604 | MON .. 5,409 (01/14/2016| 08/10/2049
90269CAD2 .. | UBS-BARCLAYS COMMERC 3.51% 5/10/63 .......[..... 160,500 | ..... 103.2820 154,923 150,000 | ... 159,233 [ e (1326) | e 3517 ..... 1.229 | MON .. 5,288 |10/26/2016| 05/10/2063
178772AAT ... | VR CITYLINE COMMERC 2.77% 11/10/23 ........ |..... 107,216 | ...... 98.9170 103,863 105,000 | ... 106,931 [ [ (281) | e 2778 | ... 0.662 [ MON .. 2,958 |11/04/2016| 11/10/2023
36191YAJ7 ... | VR GS MORTGAGE SEC 5.5484% 8/10/44 ........[..... 53938 ..... 105.5500 52,775 50,000 ...t B35 [ [ BA3) [ e 5548 | ..... 1.405 | MON .. 2,734 |06/23/2016| 08/10/2044
48361TAC6 ...| VRIRVINE CORE OFF 3.1731% 5/15/48 ..........[..... 142,231 ... 101.5700 142,198 140,000 | ..o 142,235 [ e A e 3473 ... 2.712 | MON ..., 370 |12/04/2017| 05/15/2048
94989QAS9 .. | WELLS FARGO COMMERC 1.56% 12/15/47 ...... | ..... 80,016 ...... 99.5050 79,620 80,016 ..ot 79,993 | o [ D [ e 1.568|..... 1.530 | MON .. 1,255 |08/18/2015| 12/15/2047
94989KAS2 .. .| WELLS FARGO COMMERCI 1.47% 6/15/48 ....... [ ..... 41,997 | ... 99.3420 41,721 41,998 | oo 987 | [ B) [ e 14771 ... 1.456 | MON ... 620 |06/19/2015| 06/15/2048
94988HACS .. | WELLS FARGO COMMERCI 2.9% 10/15/45 .......|..... 129648 | ..... 100.7870 125,888 124905 | ... 129,021 (... o B10) [ e 2918 ..... 0.547 | MON . 3,645 (04/28/2016| 10/15/2045
92890NAU3 .. [ WF-RBS COMMERCIAL MO 2.8% 12/15/45 . A ...185694 | ..... 100.3780 | . ... 185,699 185,000 ......... 185535 ... oo B 2875]|..... 2812 | MON ... .. 5319 [11/19/2015| 12/15/2045
92935VAG3 .. | WFRBS COML MTG TR 4.375% 3/15/44 ..........[..... . ...251206 | ..... 104.9570 | . ... 241401 ... . 230,000 L e (3808 | e [ 4375|.... (0.911) | MON .| .. 10 062 |12/06/2016| 03/15/2044
3499999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Commercial Mongage Backed Securities ... ... ] 2743544 | ... XXX ... |....... 2,690,826 | ....... 2,662,454 730,509 ...l XXX L] XXX XXX 68,531 . XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00104UAA6 .. .| AEP TEXAS CENTRAL 0.880% 12/01/18 ..........[..... | ........... MFE ... . 0]..... 100.0000 | .............. 0.............. 0.............. O ..o | s e [ 0880]..... 1075 | MON .| ............. . oo 02/24/2016| 12/01/2018
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value 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 Current
0 Year's
R Rate Other- Total
E Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated
| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUSIP G Bond Desig- Actual Fair Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of |When| Due and During Maturity
Identification Description Code | N CHAR nation Cost Value Value (Decrease) Accretion Recognized B./A.CV. of Interest | Paid Accrued Year Acquired Date
037680AA3 ... | APPALACHIAN CONSUME 2.0076% 2/1/24 .......[..... |... |........... FE oo 94011 99.0600|..........92388|.......... 93264 |..........98822 . ..........ooi [ (TB) [ [ 2.008]..... 1646 |[MON .|......... 156 01/12/2015| 02/01/2024
04364YAC1 .. .| ASCENTIUM EQUIPMENT 2.31% 12/10/21 ........|..... FE ... ... ... 124970 ... 99.39010|.........124239|......... 125000 |......... 125023 | .........ccoon fovvnnnnnnn BB [ 2310 ..... 2472 | MON .| .. A5 10/17/2017 | 12/10/2021
048312AD4 .. .| ATLANTIC CITY ELEC 5.550% 10/20/23 ..........[..... MFE ... .. ...... 1563789 | ..... 106.3980 | ......... 151,420 | ......... 142315 | ... ...... 163204 | ..... ... | (BBE) [ e 5550 (..... 0.519 [ MON .| .. .. 658 ... 08/17/2017 | 10/20/2023
05581RADS .. | BMW VEHICLE LEASE TR 1.34% 1/22/119 .........|..... 1FE ... ... 107,703 | ...... 99.8680 | ......... 107,573 ......... 107,715 | ......... 107,881 | ... | B e e 1340 (..... 1.257 | MON .| .. .o120 ... 02/09/2016| 01/22/2019
15200WAB1 .. | CENTERPOINT ENERGY 2.45% 10/15/21 .........|..... 1FE ... |..........83812(..... 100.0150 | .......... 83,078 |.......... 83,066 |..........83482|............... | (128) | e 2161 (..... 1.676 | MON .| .. .o 150 ... 11/12/2014| 10/15/2021
15200WAC9 .. | CENTERPOINT ENERGY 3.028% 10/15/25 ....... | ..... FE ...... [.........101625(..... 102.1010 | ......... 102,101 |......... 100,000 | ......... 101,493 | ..... ..ot oo (132 | e 3.028(..... 1.337 [ MON .| .. L2520 ... 04/11/2017 | 10/15/2025
161571HAS . . .| CHASE ISSUANCE TRUST 1.62% 7/15/20 ........ | ..... FE ..o | 249727 | L 99.9200 | .........249,800 [.........250,000 | .........249724 | .............o i B e 1620 (..... 1.662 | MON .| .. 338 ... 12/21/2017| 07/15/2020
12558GAC9 .. | CIT EQUIPMENT COLLAT 1.5% 10/21/19 .........|..... MFE ... ... 8644 .0 99.9550 | ...........8645 (. ... ... 8649 | ... 86844 O e 1500 (..... 1.505 | MON . | .. P A 10/17/2016| 10/21/2019
12623PAD8 ...| CNH EQUIPMENT TRUST 1.610% 5/17/21 ........|..... MFE ... | 129867 | ... 99.9510 | ......... 129,561 | ......... 129624 | ......... 129701 ... e O e e 1610(..... 1.426 | MON .| .. 174 ... 02/23/2016| 05/17/2021
210717AA2 ... | CONSUMERS SECURITIZA 1.33% 11/2/120 ........[..... MFE ......[..........60885|...... 99.2560 | .......... 60,508 |..........60,962|..........60924 . .............. [ M e 1334 ..... 1.368 | MON .| .. . 68]... 11/25/2014| 11/02/2020
26444GAB9 .. | DUKE ENERGY FLORIDA1.731% 9/1/22 ......... |..... FE oo ... 149997 | L 97.8690 | .........146,804|.........150,000|......... 150,015 | ............ooo [ B) [ [ 1731 ..... 1.704 | MON .| .. 216 ... 06/15/2016| 09/01/2022
29366AAA2 ...| ENTERGY LOUISIANAIN 2.04% 9/1/23 ...........[..... FE oo 89T 99.1820|.......... 81,555 . ......... 82227 |..........82147 [ ... .. ... [ B [ 2040 ..... 2111 | MON . |.. .o 140 .. 06/30/2015| 09/01/2023
34528QEU4 .. | FORD CREDIT FLOORPLA 1.55% 7/15/21 ........|..... MFE ... f..........99983|...... 99.1020 | ..........99,102|......... 100,000 |..........99984 | .............. [ @) e 1550 |..... 1491 | MON .| .. 1291 ... 07/19/2016| 07/15/2021
43814KACS .. .| HONDA AUTO RECEIVABL 1.05%10/15/18 ....... |..... MFE ... |...........6081]...... 99.9620|...........6083|...........6086|...........6083 . ..... ... [ T [ 1050 |..... 1.104 | MON .| .. ...5]. 12/22/2016| 10/15/2018
44930UADS .. | HYUNDAI AUTO RECEIV 1.56% 9/15/20 ..........[..... MFE ... |..........TA985|...... 997090 | .......... 74782 | .......... 75000 |.......... 74986 |...........ccoo [ (1B) [ [ 1560 |..... 1.508 | MON . | .. . 98 03/22/2016| 09/15/2020
50116WAC9 .. | KUBOTA CREDIT OWNER 1.500% 7/15/20 ....... |..... MFE ... .. ...... 106544 | ... ... 99.2720 | ......... 106,221 |......... 107,000 | ......... 106,595 .. .....ccoiiis | BT e 1500 (..... 1.774 | MON .| .. 134 . 08/10/2017 | 07/15/2020
65341KAX4 .. .| NEXTGEAR FLOORPLAN 2.560% 10/17/22 .......|..... MFE ..o 099999 99.6950 | ..........99,695(.........100,000|......... 100,060 |........cocovr e BT e 2560 (..... 2438 [ MON .| .. 213 1. 10/16/2017| 10/17/2022
65477WACO .. | NISSAN AUTO RECEIVAB 1.11% 5/15/19 .........|..... MFE ... | 21823 999540 | ... 20813 [ 21823 20816 [ e @) e 1110 ..... 1.081 | MON .| .. .2, 12/03/2014| 05/15/2019
67741YAB4 . . .| OHIO PHASE-IN-RECOVE 2.049% 7/1/20 .........|[..... MFE ..o 93772 99.9940 | .......... 92551 .. ... ... 92557 | 093350 L e (BB [ e 2049 (..... 1.629 | MON .| .. 158 | . 10/17/2016| 07/01/2020
68784UAB8 ...| OSCAR US FUNDING TRU2.3% 11/15/19 ........ [ ..... FE ... ... 101,336 ...... 99.8860 | ......... 101,091 .........101,206 | ......... 101,313 [ ... | (@) s e 2310 (..... 1.700 | MON .| .. 195 11/13/2017| 11/15/2019
m 687846AD7 ...| OSCAR US FUNDING TRU 2.82% 6/10/21 ........ [..... MFE ... oo TA986 ... 1001130 | .......... 75085 | .......... 75000 | ..........75013 | ... | 28 e 2820 ..... 2.602 [ MON .| .. 176 03/15/2017| 06/10/2021
- 87165LAF8 ... | SYNCHRONY CREDIT CAR 2.37% 3/15/23 ....... |..... FE ... |......... 167,401 ..... 100.3090 | ......... 165510 |......... 165000 (......... 165709 [ ............... | (1805) oo e 2370 |....(5.920) | MON .| .. . 326 . 10/17/2016| 03/15/2023
o 89656FACO ... [ TRINITY RAIL LEASING 3.89% 7/15/43 ...........|..... |... |........... |1FE......|......... 130,833 |..... 100.8830 | ......... 130,681 [......... 129538 (......... 130,350 [............... | @IS) e 3.898 | .... (2.460) | MON .| .. L 421 01/14/2016| 07/15/2043
' 92887KAC4 .. .| VOLVO FINANCIAL EQUI1.92% 3/15/21 ..........|..... |... | JIFE oo oo 8911 99.5590 | ..........88,608|..........89,000|..........89,002 . ............o. [ (19) [ e 1920 ..... 1.774 | MON .| .. 142 . 08/10/2017| 03/15/2021
98161JAD9 ... | WORLD OMNIAUTO RECE 1.51% 5/15/20 ........[..... |... |........... oo 16289 L 99.8390 e e 1340 ..... 1.168 | MON . | .. .18 ... 02/25/2015| 05/15/2020
3599999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities ......... Lo XXX e 2415156 | L. 2411321 L0 2426510 L (3,009) XXX XXX XXX 4559 (........ 34 307 (. XXX [.. XXX.
3899999 Subtotal - Industrial & Miscellaneous (Unaffiliated) . ... [ 16,649,000 o XXX 16,576,616 ...... 16,280,909 ...... 16,618,095 ........ (27,201) [ .o LOXXX [ XXX XXX 61,635|....... 273957 | . XXX |.. XXX.
7799999 Subtotals - Issuer OblIGAtioNS ... ...........oouuuie et [ 11,548,391 | ... XXX ... |...... 11,548,775 | ...... 11,279,688 | ...... 11,536,831 ......... (1,705)|........ (1,738) [ oo XXX XXX XXX | 62,988 |....... 161,193 [ . XXX |.. XXX .
7899999 Subtotals - Residential Mortgage-Backed Securities . ............ ..o 6,440,299 [ ... XXX ... [....... 6,342,149 ....... 6,276,041 (....... 6,410,503 [ ............ (92)]........ (16,194) [ ..o [ XXX XXX XXX 14922 (....... 147,674 [ . XXX |.. XXX .
7999999 Subtotals - Commercial Mortgage-Backed Securities . ...............oveiuiiieiiiiiiieiiiiiiiiii] i 5288967 ... XXX ... |....... 5,182,565 | ....... 5,136,401 |....... 5262125 ... | (AL ] O LOXXX [ XXX XXX ] 13,021 (....... 122459 [ . XXX |.. XXX .
8099999 Subtotals - Other Loan-Backed and Structured Securities . ............ ..o 2430145 (... XXX ... [....... 2415156 | ....... 2411321 (....... 2426510 [ ..o | (3009) ..o | XXX XXX XXX 4559 (........ 34307 . XXX |.. XXX.
8399999 Grand Total - BONGS ... . ... ett ettt et e [ 25,707,801 | ... XXX ... [...... 25488,645|...... 25,103,451 ...... 25,635,969 | ......... (1,796) | ........ (48,109) [ ..o XXX XXX XXX | 95490 | ....... 465633 | . 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 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 | 4 9 10 12 13 14 15 16 17 18 19
Current Year's Total Total
Nonadmitted Unrealized Current Other-Than- Change Foreign
Par Value Rate Per Share Amount Declared Valuation Year's Temporary in Exchange
CUsIP For- | Number Per Rate Per Book/Adjusted | Used to Obtain Actual Declared but Received But Increase/ (Amortization) | Impairment BJ/AC.V. Change in NAIC Date
Identification Description Code | eign | of Shares Share Share Carrying Value |  Fair Value Fair Value Cost Unpaid During Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./JA.CV. |Designation| Acquired
Industrial and Miscellaneous (Unaffiliated)
00170F209 ..... AFFILIATED MANAGERS GROUP ..... ... 1550000 ......... 50.00 [...oviiiin e 94,505 |....... 63.188|....... 97,941 ....... 94,550 [ .......... 998 . e e (@5) ..o @45)].............. RP3UFE . | 11/15/2017
(16962204 .... | BUNGLE LTD CONV UNTIL 12/31/49 .| .... ... 1,000.000]....... 100.00 | ..o e 103450 |...... 104.040]...... 104,040 ...... 103450 ... [t 1219 o e e P3LFE ... | 11/06/2017
64944P307 ... | NY COMMUNITY CAP TRUST V CONV
UNTE o ...2,200.000......... 50.00 ... | 110550 |....... 50.730...... 111,605]...... 110,550 | ..o e [ Of. oo | [V T RP3LFE .| 12/01/2017
8499999 Subtotal - Industrial and Miscellaneous (Unaffiliated) ...........................ooc 308,505|... XXX ... |...... 313586 |...... 308,550 |.......... 998|......... 1219 (@45) ... (45)|.............. XXX XXX
8999999 Total Preferred StOCKS ..o 308,505 (... XXX ... |...... 313,586 ...... 308,550 .......... 998|......... 1219 . (@45) ... | @45)].............. XXX L] XXX
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SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 10 1 12 13 14 15 16
Current Year's Total
Rate per Unrealized Other-Than- Total Foreign NAIC
Share Used Amount Nonadmitted Valuation Temporary Change in Exchange Market
CUSIP For- Number Book/Adjusted to Obtain Actual Declared Received Declared Increase/ Impairment B/A.CV. Change in Indicator Date

Identification Description Code | eign of Shares Carrying Value | Fair Value Value Cost but Unpaid During Year But Unpaid (Decrease) Recognized (Col. 13-14) B./A.CV. (a) Acquired
Industrial and Miscellaneous (Unaffiliated)
88579Y101 BMCOCOM .o e e 285.000 67,080 ..... 235.370 L 12/07/2017
00287Y109 ....... [ABBVIEINC ........ e ...120.000 | .. . 11,8050 ... 96.710 L.........] 11/08/2017
G1151C101 .......| ACCENTUREPLC ....... e ...225000 .. .. 34445 .. .. 153.090 L.........] 1011272016
00724F101 ADOBE SYSINC ... e e ... 375,000 | .. .. 65715(..... 175.240 L.........| 11/08/2017
007903107 ....... ADVANCED MICRO DEVICES INC . e [ ...920.000 | .. ... 9458 ... 10.280 L.........| 032012017
001055102 ....... AFLACINC ... v [ ...700.000 | .. .. 614461 ...... 87.780 L.........] 1011272016
00123Q104 ....... AGNC INVESTMENT CORP ... e [ ...490.000 | .. ... 9893 ... 20.190 L.........] 11/08/2016
016255101 ....... ALIGN TECHNOLOGY INC ... U TR P ceeee.... 75000 .. .. 16,664 |..... 222.190 L... .| 11/08/2017
G0177J108 ....... ALLERGANPLC ... e | | 290.000 474381 ..... 163.580 L 09/11/2017
020002101 ....... ALLSTATECORP ... | | | 435.000 455491 ..... 104.710 L 06/08/2017
02005N100 ....... [ALLY FINANCIALINC ... [ | ...795.000 | .. 23,182 ...... 29.160 L. 121112017
02079K305 ....... [ALPHABETINCCLA ... ..ot | e ...165.000 | .. 173,811 ... 1,053.400 L.........| 11/08/2017
023135106 ... AMAZON COMINCCOM ... e e ...100.000 | .. 116,947 | ... 1,169.470 L.........| 03/15/2017
00164V103 AMCNETWORKSINC .........cooiiiiiii e e ...150.000 | .. 8112 ...... 54.080 L.........| 12/08/2017
030420103 ....... | AMERICAN WATERWORKS COINC/NE ............ccooooif oo |onnnnn ...195.000 | .. 17841 ...... 91.490 L.........] 1011272016
03076C106 ....... [ AMERIPRISEFINLINC ..........cooiiiiiiiii [ | ...145.000 | .. 24573 |..... 169.470 L.........| 05/10/2017
03073E105 ....... | AMERISOURCEBERGEN CORP COM .. P PUUTOR DU ...140.000 | .. 12,855 ...... 91.820 L.........| 11/08/2017
031162100 AMGENINC ... [ ... 315,000 | .. 54779 ..... 173.900 L.........] 1011272016
037833100 APPLE COMPUTER ....... I EUUR . 1,675.000 | .. 283,460 ..... 169.230 L.........| 08/09/2017
038222105 APPLIED MATERIALS INC ... e ...790.000 | .. 40,385 ...... 51.120 L.........|] 11/09/2016
040413106 ARISTANETWORKSINC ... e e .o......165.000 .. 38,8711..... 235.580 L.........| 12/08/2017
G0585R106 .......| ASSURED GUARANTY LTDUSD 1.0 ......oovvveiieie o o [ 1,010.000 | .. 34209 ...... 33.870 L.........] 06/09/2017
00206R102 ....... [AT&TINC .......oooiie e | e 1,695.000 | .. 65,9021 ...... 38.880 L.........] 12007/2017
(G0684D107 .......| ATHENE HOLDING LTD-CLASS A . v e .o......515.000 .. 26,631(...... 51.710 L.........| 06/12/2017
049560105 ATMOS ENERGY CORP ........... i [ ...300.000 | .. 25767 ...... 85.890 L.........| 1011212016
053484101 ....... AVALONBAY CMNTYS INC ... RURTRUTTY FETTUIEN PO ....90.000 | .. 16,057 | ..... 178.410 L.........] 1011272016
053611109 ....... AVERY DENNISON CORP ... UUURURIY FETTUTEN PO ‘ee....270.000 .. 31,012(..... 114.860 L... .| 10/12/2016
060505104 ....... BANKAMER CORP .......cooiiviiiiiiiiiiee [ [ [ 4,765.000 140,663 | ...... 29.520 L 06/08/2017
071813109 ....... BAXTERINTLINC ..o [ [ [ 1,105.000 74271 ...... 64.640 L 12/08/2016
084670702 ....... BERKSHIRE HATHAWAY INC. .. e ...280.000 | .. 55,502 ..... 198.220 L.........] 1011272016
086516101 ....... BESTBUYINC ... [ e ...420.000 | .. 28,757 | ...... 68.470 L.........| 12/08/2016
105368203 ....... BRANDYWINERLTY TRBD ... [ e ...740.000 | .. 13461 ...... 18.190 L.........| 02/09/2017
149123101 ....... CATERPILLARINC ........... I URUT PO ...575.000 | .. 90,609 ..... 157.580 L.........| 08/09/2017
124857202 ....... CBSCORPNEW ...... e e ...735.000 | .. 43,365]...... 59.000 L.........| 12/08/2016
151020104 ....... CELGENECORP COM ........ocoivviiiiieiiieiee [ e ...175.000 | .. 18263 |..... 104.360 L.........] 03/15/2017
15189T107 ....... CENTERPOINT ENERGY INC ... . U U T .1,880.000 | .. 53317 ...... 28.360 L.........| 12/08/2016
163851108 ....... CHEMOURS CO/THE ..o [ e ...515,000 | .. 257811...... 50.060 L.........| 08/09/2017
166764100 ....... CHEVRONCORP ..ot [ e ...350.000 | .. 438171 ..... 125.190 L.........| 1011212016
171798101 ....... CIMAREXENERGY CO .......ooovviiiiiiees e e ...110.000 | .. 13421 ... 122.010 L.........] 03/10/2016
17275R102 ... CISCOSYSTEMSINC ... [ e .1,760.000 | .. 67,408 ...... 38.300 L.........] 1011272016
172967424 ....... CITIGROUPINC ..o e e ...215,000 | .. 15998 | ...... 74410 L.........| 08/09/2017
174610105 ....... CITIZENS FINANCIALGROUPINC ... [ e .1,330.000 | .. 55,833 |...... 41.980 L.........| 07/2712017
191216100 ....... COCACOLACO ... [P UURUTE PO ...830.000 | .. 38,080 ...... 45.880 L.........] 08/11/2017
194162103 ....... COLGATE PALMOLIVE CO ... e ...160.000 | .. 12,072]...... 75.450 L.........] 12/08/2016
20030N101 ....... COMCAST CORP CLASS A ... [ e ...695.000 | .. 27.835(...... 40.050 L.........| 05/16/2017
200340107 ....... COMERICAINC .............. e IS PUTUUUR PR ...195.000 | .. 16,928 ...... 86.810 L... .| 11/08/2017
205887102 ....... CONAGRAFOODSINC ... [ | | 755.000 284411 ...... 37.670 L 09/08/2017
20825C104 ....... CONOCOPHILLIPS ... [ e e 1,350.000 741021 ...... 54.890 L 12/08/2017
P31076105 ....... | COPAHOLDINGS SA .................... POV PUTUUTE PO ...225.000 .. 30,164 |..... 134.060 L.........| 12/08/2016
225310101 ....... CREDIT ACCEPTANCE CORPMICHIGAN ...........ooooi|veen |ennnn. ....35.000|.. 11,322 ..... 323.480 L.........| 11/08/2017
231021106 ....... CUMMINSINC ... [ e ...195.000 | .. 34445 ... 176.640 L.........| 09/14/2017
126650100 ....... CVS HEALTH CORPORATION ... e e ...345,000 | .. 250131 ...... 72.500 L. 121112017
23331A109 ....... DRHORTONINCCOM ..o [ e ...455.000 | .. 232371 ...... 51.070 L.........| 06/08/2017
253868103 ....... DIGITALRLTY TRINC ... e e .. 85.000 .. 9682]..... 113.900 L.........| 1011212016
25754A201 ....... DOMINOS PIZZAINC ... e e ...185.000 | .. 34,958 | ..... 188.960 L.........] 05/10/2017
257559203 ....... DOMTARCORP ......... e [ ..320.000 | .. 15846 |...... 49.520 L... .| 11/08/2017
26078J100 ....... DOWDUPONTINC ... [ | | 667.000 47504 ...... 71.220 L 09/05/2017
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Showing All COMMON STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 10 1 12 13 14 15 16
Current Year's Total
Rate per Unrealized Other-Than- Total Foreign NAIC
Share Used Amount Nonadmitted Valuation Temporary Change in Exchange Market
CUSIP For- Number Book/Adjusted to Obtain Actual Declared Received Declared Increase/ Impairment B/A.CV. Change in Indicator Date

Identification Description Code | eign of Shares Carrying Value | Fair Value Value Cost but Unpaid During Year But Unpaid (Decrease) Recognized (Col. 13-14) B./A.CV. (a) Acquired
233331107 ....... DTEENERGY COCOM ........oooiiiiiiiiiiiie [ | | 185.000 20,250 L 08/09/2017
264411505 ....... DUKE REALTY CORPORATION ..o [ e ...595.000 | .. 16,190 L.........| 121112017
G30401106 ....... ENDO INTERNATIONALPLC ... [ e .1,540.000 | .. 11,935 L.........| 06/08/2017
518439104 ....... ESTEE LAUDER COMPANIESINC ... e ...230.000 | .. 29,265 L.........| 12/08/2017
30161Q104 ....... EXELIXISINCG ... [ e ...405.000 | .. 12,312 L.........| 08/09/2017
30219G108 ....... EXPRESS SCRIPTSHOLDING CO ... e e ...290.000 | .. 21,646 L.........|] 1011212016
30231G102 ....... EXXON MOBIL CORPORATION .......ovvviviiiiiiien [ e . 1,415,000 | .. 118,351 L.........| 1011212016
30303M102 ....... FACEBOOKINC ... e e ...945,000 | .. 166,755 L.........] 021012017
345370860 FORD MOTOR COMPANY ..o e e ...460.000 | .. 5,745 L.........| 06/09/2016
35671D857 ....... | FREEPORT-MCMORAN COPPER & GOLD INC ... v ...815,000 | .. 15,452 L.........| 09/12/2017
37045V100 ....... | GENERALMOTORS CO ........cvivviiiiiiieiee [ [ ee....395.000 .. 16,191 L... .| 10/13/2016
375558103 ....... GILEAD SCIENCES INC ... [ | | 595.000 42,626 L 09/08/2017
384802104 ....... GRAINGERWWINC ... e | e 100.000 23,625 L 12/08/2017
406216101 ....... HALLIBURTON CO ... [ e ...350.000 | .. 17,105 L.........| 05/10/2017
43300A203 ....... HILTON WORLDWIDE HOLDINGS IN ... [ e ..225.000 (.. 17,969 L.........| 12/08/2017
437076102 ....... HOMEDEPOTINC ... [ e 480.000 90,974 L.........] 1011272016
404341105 ....... HPINCG oo e .2,150.000 | .. 45,172 L.........| 08/09/2017
444859102 ....... HUMANAINC ......... IPUTURTUTE PO PR ...190.000 | .. 47,133 L.........| 08/09/2017
447011107 ....... HUNTSMAN CORP ... UUPUUUTIY FETTTTEN POR ...320.000 | .. 10,653 L.........| 05/10/2017
45168D104 ....... IDEXXCORP ..o [ [ ...305.000 | .. 47,696 L.........] 051272017
461202103 ... INTUITCOM ... L ...225000 .. 35,501 L.........| 08/09/2017
46120E602 INTUITIVE SURGICALINC ... [ [ ....40.000 .. 14,598 L.........| 12/08/2017
478160104 ....... | JOHNSON & JOHNSON ...... i L 1,185.000 | .. 165,568 L.........| 1011212016
46625H100 ....... JPMORGAN CHASE & CO ... e 1,415.000 | .. 151,320 L.........] 1011272016
501044101 ....... KROGERCO ................. e ...665.000 | .. 18,254 L.........| 12/08/2017
512807108 ....... LAMRESEARCHCORP COM .......oovviiiiiiiiia [ e ....50.000 .. 9,204 L.........] 05/11/2017
521865204 ....... LEARCORP ...t [ e ...120.000 | .. 21,199 L.........| 08/09/2016
531172104 ....... LIBERTY PPTY TRSHBEN INT ... [ e ...605.000 | .. 26,021 L.........| 11/08/2017
534187109 ....... LINCOLNNATLCORPIND ..o [ e ...270.000 | .. 20,755 L.........| 09/08/2017
538034109 ....... LIVENATIONENTINC ... [ e ...335.000 | .. 14,261 L.........] 11/08/2017
G5785G107 ...... MALLINCKRODT PLC ... [ e ...340.000 | .. 7,670 L.........| 02/09/2017
56418H100 ....... | MANPOWERGROUPINC. ..........coooiiiiiiinii [ [ ...270.000 | .. 34,050 L.........| 08/09/2017
57636Q104 .......[MASTERCARDINCCLA .........ocoooiiii e | ...290.000 | .. 43,894 L.........] 11/08/2016
57772K101 MAXIM INTEGRATEDPRODS INC ... e e ...445000 | .. 23,265 L.........] 03/15/2017
580135101 ....... MCDONALDSCORP .............. i [ ...260.000 | .. 44,751 L.........|] 1011212016
58155Q103 ....... MCKESSONCORP ........... e .o......140.000 | .. 21,833 L.........| 02/09/2017
58463J304 MEDICAL PPTYSTRINC ..... e e 1,825.000 | .. 25,149 L.........| 12712017
58933Y105 ....... [MERCK&COINCNEW ... | | | e 1,130.000 | .. 63,585 L.........] 1011272016
59156R108 ....... [METLIFEINC ..........oooiiiiiiiies [ [ [ 365.000 18,454 L.........| 12/08/2017
594918104 ... MICROSOFT CORP ...t [ e 1,695.000 144,990 L.........| 1011212016
61166W101 MONSANTO CO ... e e 105.000 12,262 L.........] 06/09/2016
617446448 ....... MORGAN STANLEY COM .. e 680.000 35,680 L... .| 05/11/2017
629899105 ....... NAMICO Class B Shares ... e e 70.000 20,990 A... 10/15/2017
641100106 ....... NETFLIX.COMINC ... [ | | 250.000 47,990 L 11/08/2017
648287201 ....... NEW RESIDENTIAL INVESTMENT ... [ [ 2,655.000 47,471 L 09/08/2017
65339F101 ....... NEXTERAENERGYINC ........... e [ ...230.000 | .. 35,924 L.........] 03/15/2017
655844108 ....... NORFOLK SOUTHERN CORP .. e e ....90.000 | .. 13,041 L.........| 11/09/2016
629377508 ....... NRGENERGY INC ..o [ e ...280.000 | .. 7974 L.........| 09/12/2017
670187105 ....... NUSKINENTERPRISESCLA ... [ e ...150.000 | .. .. 10,235 L.........| 08/09/2016
67066G104 ....... NVIDIACORP COM ... [ e .120.000 | .. .. 23220 L.........] 11/08/2017
629447105 ....... NVRINCCOM ...... U TR P ... 7.000].. .. 24,558 L.........| 1211212017
681919106 ....... OMNICOMGROUP ... e e .210.000 | .. .. 15,294 L.........| 08/10/2017
700517105 ....... PARKHOTELS & RESORTS INC-WI ... [ e ... 865.000 | .. .. 24,869 L.........| 08/09/2017
713448108 ....... PEPSICOINC ... [ e ...725.000 | .. .. 86,942 L.........| 06/08/2017
(97822103 ....... PERRIGO COPLC .. . e [ ...135.000 | .. .. 11,767 L.........| 12/08/2017
717081103 ....... PFIZERINC ..o e e .1,135.000 | .. . 41,110 L.........| 1011212016
72147K108 ....... | PILGRIM'S PRIDECORP ........ i [ ...675.000 | .. .. 20,966 L.........] 03/21/2017
723787107 ....... PIONEERNATRES COCOM .......oooiiiiiiii e e .......190.000 .. .. 32,842 L... .| 03/16/2017
731068102 ....... POLARISINDSINCCOM ..o [ | | 100.000 12,399 L 12/08/2017
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SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16
Current Year's Total
Rate per Unrealized Other-Than- Total Foreign NAIC
Share Used Amount Nonadmitted Valuation Temporary Change in Exchange Market
CUSIP For- Number Book/Adjusted to Obtain Fair Actual Declared Received Declared Increase/ Impairment B/A.CV. Change in Indicator Date
Identification Description Code | eign of Shares Carrying Value | Fair Value Value Cost but Unpaid During Year But Unpaid (Decrease) Recognized (Col. 13-14) B./A.CV. (a) Acquired
693517106 ....... PPL CORPORATION ... [ | | 810.000.........25070]...... 30950 (.........25070......... 28,637 320 @51 e (2,511) L 10/12/2016
742718109 ....... PROCTER& GAMBLECO ........oveiiiiiieee [ e e ........655000].........60,181]...... 91.880(......... 57,763 L2883 2583 .... L.........| 09/08/2017
743315103 ....... PROGRESSIVE CORPOHIO ..o [ e ...140.000|..........7,885]...... 56.320(.......... 7,885|.......... 7,084 80 801]. L.........| 11/08/2017
74340W103 ....... PROLOGISINC ... [ e ...390.000.........25159|...... 64510 (......... 21,857 L3302 3302 . L.........| 06/08/2017
744320102 ....... PRUDENTIAL FINLINC ... v ..120.000 |......... 13,798 ..... 114980 (......... 12,775 L3100 1,310 L.........| 12/08/2016
751212101 ....... RALPH LAUREN CORP ... Y UTTTR PO ...245000|.........25404]..... 103690 (......... 21,391 123 4013 4,013 L.........| 08/09/2017
7591EP100 ....... REGIONS FINL CORPNEW .......... U DU P 3,500.000 |.........60480]...... 17280 ......... 32,387 315 ... 10220 ..o e 10,220 L... .| 10/13/2016
00829J107 ....... RESTRICTED AFFINITY FINLCORP ... [ e o 1,428.000|......... 14,637 |...... 10250 |......... 14837 | o [ e e [ A........| 011211998
773903109 ....... ROCKWELL AUTOMATION INCCOM ... e e cee.....355.000.........69,704 ] ..... 196.350 | ......... 53,152 15,630 ..o e 15,630 L.........| 08/09/2017
778296103 ....... ROSSSTORESINC ... [ e ...420000].........33,705]...... 80250 |......... 24,395 LB013) 6,013 L.........| 03/03/2017
V77807103 ....... ROYAL CARRIBEAN CRUISE . . e [ oeo....150.000.........17,892]..... 119280 ......... 17,799 .90].... v 93| 93 L... .| 08/09/2017
749660106 ....... RPCINC ... [ e e 2,360.000 |.........60,251|...... 25530(.........60251|......... 48131 ... 1219 12,119 L 06/08/2017
78400V104 ....... S&P GLOBALINC ... [ | e 190.000(......... 32,186 |..... 169400 ......... 32186 (......... 26871 (..o e 205 5315 o 5315 L 11/08/2017
83088M102 ....... SKYWORKS SOLUTIONS INC IS OO PR eee...105.000.......... 9970 ...... 94950 (.......... 10,728 (T58) | o o (758) L.........| 05/10/2017
852234103 ....... SQUAREINC .............ceees IO UTTUT PR ...570.000.........19,762 ] ...... 34670(.........19762|.......... 7,947 11993 | e 11,993 L.........| 12/09/2016
871829107 ....... SYSCOCORP .................. U DRI T ...220000|.........13,361...... 60.730(......... 10,289 A9 11791 L.........] 10/13/2016
T4144T108 ....... TROWE PRICE GROUPINC ... IR PO P ...475000|.........49,842]..... 104.930(......... 41,453 8389 ... [ 8,389 (. L.........| 12007/2017
872590104 ....... T-MOBILEUSINC ...............ceie. UPUUUTIY FETTOTEN POU ...130.000.......... 8,256 ...... 63510 (.......... 8256 |.......... 7,624 JT8O e 780 L.........| 12/08/2016
874054109 ....... TAKE-TWO INTERACTIVE SOFTWARE .........coovovveii] o |eninn ...195.000|.........21,407 | ..... 109.780 | ......... 21,891 (484) ). oo (484) | . L.........| 12/08/2017
H84989104 ....... TE CONNECTIVITYLTD ................ UEURIEY FETTTTEN PR ....90000|..........8554|...... 95.040(.......... 8554 |.......... BBA3 | .. [ e Mo [ 1. L.........| 12/08/2017
m 879433829 ....... TELEPHONE AND DATASYSTEMS ... e [ ...485000|.........13483]|...... 27800(......... AT | [ TE Bl oo 6|.. L.........] 10/02/2017
= 882508104 ....... TEXAS INSTRUMENTSINC .......... U DU P .1,030.000]........107,573] ..... 104440 ........ 62,997 29609 (.....coiiiis 29,609 L.........| 11/08/2017
N 887317303 ....... TIMEWARNER ............... U PO P ...220000].........20,123 ] ...... 91470 ......... 20,236 (T3 e e (1,113) | .. L.........| 102112016
N 894004107 ....... TRANSUNION ... e e ...195000|......... 10,717 | ...... 54960 (......... 10,734 A7) (17 1. L.........] 12007/2017
899896104 ....... TUPPERWARE BRANDS CORPORATION ... U EURUTE PO ...405000|.........25394|...... 62700 (......... 23,269 ..275] ... 4082 (... 4,082 . L.........] 1011272016
907818108 ....... UNIONPACIFICCORP ... e ...365.000|.........48947|..... 134100 ......... 39,812 9993 ... [ 9,993 |. L.........| 02/09/2017
911312106 ....... UNITED PARCEL SERVICE-CLB ...........ocovvviiiiii [ e ...220000].........26,213] ..... 119150 | ......... 24,878 1335 [ 1,335 L.........| 111012017
911363109 ....... UNITED RENTALINCCOM ........ TP TR P ...185.000].........31,803]..... 171910 ......... 14,481 12271 12,271 L.........| 11/08/2016
912909108 UNITED STSSTLCORPNEW ... [ e ...420000|.........14,780 | ...... 35190 (......... 10,139 CABA L 4,641 L.........] 08/09/2017
91307C102 ....... [ UNITED THERAPEUTICS CORP DEL ........ e ...120000|......... 17,754 | ..... 147950 (......... 14,683 LBA2| L 542 L.........| 03/10/2016
91324P102 ....... | UNITEDHEALTHGROUPINC ............. Y PTTTR PO ...330.000].........72,752] ..... 220460 (......... 52,014 18229 ..o e 18,229 L.........| 08/09/2017
912008109 ....... US FOODS HOLDING CORP ............... [P FPTTT PO ...500.000].........15965]...... 31.930(......... 15,394 BT 571]. L.........| 1211212017
91913Y100 ....... VALERO ENERGY CORP ....... v ...310000|.........28492]...... 91.910(......... 22,366 6126 ... [ 6,126 | . L.........| 12/08/2017
922475108 ....... | VEEVASYSTEMSINC ..... c e e ...360.000|.........19,901|...... 55280 (......... 20,361 e (461) L.........| 08/09/2017
92343E102 ....... [ VERISIGNINCCOM ............ Y UTUTR PO ...300.000.........34332]..... 114440 (......... 27,367 6,965 ... [ 6,965 L.........| 06/08/2017
92343V104 ....... | VERIZON COMMUNICATIONS .. v .1,215000|......... 64,310 ...... 52930 (......... 59,911 @238 [ (238) L.........| 12/07/2017
92826C839 ....... [ VISAINC-CLASSASHRS ....... [ RO PO ...390.000|.........44,468 | ..... 114.020......... 32,574 1215 12,115 L.........| 02/09/2017
928563402 ....... VMWAREINC ................ UURURIY FETTTTEN PRSI ...240.000].........30,077]..... 125320 ......... 22,016 C806T | 8,061 L.........| 08/09/2017
931142103 ....... WALMART STORESINC .......ovvviiiiiiei e e .1,080.000........106,650 | ...... 98.750(........ 79,475 .. 487 1. 28607 ..o 28,607 L.........| 12/08/2017
254687106 ....... WALTDISNEYCO ... U UUTU PR ...265000.........28490]..... 107510 ......... 29,138 .23 AN (241) L.........| 03/15/2017
949467106 ....... WELLCARE HEALTHPLANS, INC ... oo [ ...110000|......... 22122 ..... 201110 ......... 14360 | ... 6,658 | ... [ 6,658 | . L.........] 02/09/2017
958102105 ....... WESTERN DIGITALCORP ............ v e e 170000 ..., 13,520 ... 79530 (......... 15,199 .85 (1679 .o e (1,679) L... .| 05/10/2017
989701107 ....... ZIONSBANCORP ... | | | 310.000......... 15757 |...... 50.830(......... 15757 |......... 14,040 ............... AT 1,717 L 08/09/2017
9099999 Subtotal - Industrial and Miscellaneous (Unaffiliated) ............................. o 6,128,955 ... XXX .. |...... 6,128,955 ...... 4991014 |.......... 7,252 936,976 |......... 11,023 |........ 925953 |............... XXX XXX
Mutual Funds
74316J110 ....... BOSTON COMMON INTERNATIONAL FUND .............oo oo [oeen o 32,574.757 |........ 999,719 ...... 30690 ........ 999,719 ........ 878,696 |..........oon e BT 197,100 Lo 1212112017
233203363 ....... DFA EMERG MKTS SOCIAL CORE #5329 ..............oooifoeeeen [oeen [onnns 14781511 ........ 220392 ...... 14910|........ 220392 ........ 166,140 [ .....ooov [ 4423 55,455 Lo 12/19/2017
25239Y626 ....... DFA INTL SOCIAL CORE EQUITY #5712 I TR OO P 60,436.363 |........845505(...... 13990 |........ 845505|........ 704,526 ... 162,773 | ... Lo 12/19/2017
9299999 Subtotal - Mutual FUNDS ... 2,065,616 ... XXX .. [...... 2,065,616 |...... 1,749,363 | ... [ 36442 415,327 XXX XXX
9799999 Total CoMMON SIOCKS . ...\t e 8194572 ... XXX .. |...... 8,194,572 |...... 6,740,377 |.......... 7252|........ MTA3T | 1,352,303 |......... 11,023|...... 1,341,280 | ............... XXX XXX
9899999 Total Preferred and ComMON SOCKS ... ...\t 8,503,077 ... XXX .. [...... 8,508,158 | ...... 7,048,927 |.......... 8250 |........ 118655 | ... [t 1,352,303 |......... 11,023]...... 1,341,236 | ............... 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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Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
3 4 5
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CusIP Date of Shares
Identification Description Foreign |  Acquired Name of Vendor of Stock
Bonds - U.S. Governments
36181PGX1 ... | GNMA POOL#AFT7414 3.380% 7/15/35 ... . 08/21/2017 . | G.X. CLARKE & COMPANY .........coooviiiiiiiiiiiien] XXX
38379QGJ8 ... | GOVT NATL MTG ASSN 2.500% 12/20/44 ... . 08/10/2017 . | BOENNING & SCATTERGOOD INC. .........ooooiiiii | XXX ...
38380GHW7 .. | GOVT NATL MTG ASSN 3.00% 11/20/37 ... . 09/07/2017 . |BOENNING & SCATTERGOOD INC. ... o, XXX .o
38378BQF9 ... | GOVT NATL MTG ASSN 3.090% 3/16/44 ... [ . 08/25/2017 . | BANC/AMERICASECU.LLLC ..o [ XXX ...
38379M7T5 ... | GOVT NATL MTG ASSN 3.50% 1/20/34 ... . 07/12/2017 . | WELLS FARGO SECURITIES ... | XXX ...
38376GW48 ...| GOVT NATL MTG ASSN 3.566% 9/16/51 ... . 11/09/2017 . |BANC/AMERICA SECU.LLC ... | XXX
38378VV51 ... | GOVT NATL MTG ASSN 6.500% 2/20/32 ..o [ . 06/20/2017 . |ROBERTW.BAIRD ..........oooiiiiiiii XXX ...
38376GB66 ... | VR GOVT NATL MTG AS 3.557% 2/16/52 ... [ . 06/08/2017 . | FIRST UNION CAPITALMRKTS ..o XXX ...
38376G5E6 ... | VR GOVT NATL MTG AS 3.680% 3/16/52 ..............cooooviiiiiii [ . 05/30/2017 . | WELLS FARGO SECURITIES ..............oooooiii | XXX ...
0599999 Subtotal - Bonds = U.S. GOVEIMMENTS ... ... ... e e e
Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed)
45462TFX5 ... [ INDIANABOND BANK RE 2.856% 8/1/26 ...........coooiiiiiii | . 06/21/2017 . | STIFELNICOLAUS ... ... XXX ...
54627RAC4 ... | LOUISIANA LOC GOVT 3.450% 2/1/22 ........ooiiiiiii e . 11/15/2017 . |BARCLAYS CAPITALINC ........ooooii [ XXX ...
68607VT70 ....| OREGON ST DEPT OF AD 3.096% 4/1/27 ...t e . 03/23/2017 . | GOLDMAN SACHS & €O ... | XXX
7203902J5 .... | PIERCE CNTY WA SCH5.00% 12/1/28 ... [ . 03/29/2017 . |CHASE ... .o XXX ...
74442PDXO0 ... [ PUBLIC FIN AUTH WI3.110% 71127 ..o . 07/18/2017 . |CITIGROUP GLOBALMKTS ........ooviiiiii [ XXX ...
7962536H0 ....| SAN ANTONIO TX ELEC 5.000% 2/1/30 .........oooiiiiiiii [ . 04/10/2017 . | SOUTHWEST SECURITIES ..o XXX ...
8486442P4 ....| SPOKANE CNTY WA 2.943% 12/1/28 ... [ . 04/11/2017 . |MESIROW FINANCIAL .........cooiiii [ XXX ...
88213AKE4 ... | TEXAS STA&MUNIV 2.836% 5/15/27 ... . 06/12/2017 . | SAMUEL ARAMIREZ & COMPANY INC ..............coooii o XXX ...
882806FS6 ....| TEXAS ST TECH UNIV 3.360% 2/15/27 ..o oot | . 06/19/2017 . | FIRST UNION CAPITAL MRKTS .....oivoiiiiiiiiii s, XXX oo
1799999 Subtotal - Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed) ........... ...
Bonds - U.S. Special Revenue, Special Assessment
3136AV6RS ... | FANNIEMAE GRANTOR TR 2.89% 6/25/27 ..o . 04/19/2017 . |WELLS FARGO SECURITIES ... [ XXX ...
3137BTNK3 ... | FED HOME LN MTG CORP 3.50% 1/15/42 ..............ooooiiii i [ . 01/05/2017 . |WELLS FARGO SECURITIES ...........ooooivi [ XXX ...
3137G1BW6 .. | FED HOME LN MTG CORP 3.50% 5/25/47 ... [ . 07/19/2017 . | BANC/AMERICASECU.LLLC ... XXX ...
31397SG24 ... [FED NATL MTG ASSN 3.0% 5/25/26 ..ot [ . 05/31/2017 . | G.X. CLARKE & COMPANY ............ooooiii [ XXX ...
3136AVZW2 .. | FED NATLMTG ASSN 3.0% 5/25/44 ... [ . 06/02/2017 . | BOENNING & SCATTERGOOD INC. .........ooooiiiii | XXX ...
3136AWQH3 ..| FED NATL MTG ASSN 3.00% 5/25/44 ... . 06/01/2017 . | BOENNING & SCATTERGOOD INC. ..o XXX ...
3136AGYP1 ...| FED NATL MTG ASSN 3.00% 9/25/33 ... . 06/08/2017 . | BOENNING & SCATTERGOOD INC. .........oooooiiiii | XXX ...
3136A5D60 ... | FED NATL MTG ASSN 3.500% 9/25/40 ..o [ . 01/24/2017 . | STEPHENSINC ... XXX ...
3137BQZM2 .. | FHLMC MULTIFAMILY ST 2.1% 11/25/22 ... . 08/17/12017 . | JEFFRIES & COMPANY .........oooiiiiii [ XXX ...
3138LGFF8 ... | FNMA POOL #AN37652.150% 1/1/24 ... . 06/20/2017 . |BREAN CAPITALLLC ... XXX ...
3137A6B27 ... | VR FHLMC MULTIFAMILY 4.3% 10/25/20 ..............c.coooiiiiiii [ . 02/21/2017 . | G.X. CLARKE & COMPANY .............ocooooiii | XXX ...
3199999 Subtotal - Bonds - U.S. Special Revenue, Special ASSESSMENt ... ... ...
Bonds - Industrial and Miscellaneous (Unaffiliated)
02665WBM2 .. | AMERICAN HONDA FINAN 2.00% 2/14/20 ............oooiiii [ . 02/13/2017 . | MIZUHO SECURITIESUSAINC ..o [ XXX ...
037833CG3 ...|APPLEINC 3.00% 2/9/24 ........ ... . 11/28/2017 . | CREDIT RESERCH & TRADINGLLC .............ooooivii | XXX ...
038222AL9 ....| APPLIED MATERIALS IN 3.300% 4/1/27 ..o [ . 03/28/2017 . [CHASE ... XXX ...
04364YAC1 ... | ASCENTIUM EQUIPMENT 2.31% 12/10/21 ... A0MT7/2017 . [ CHASE oo XXX
048312AD4 ... | ATLANTIC CITY ELEC 5.550% 10/20/23 ....... ... [ . 08/17/2017 . |BREAN CAPITALLLC ... XXX ...
049560AN5 ... | ATMOS ENERGY CORP 3.000% 6/15/27 ..ot [ . 06/05/2017 . | WELLS FARGO SECURITIES ..o [ XXX ...
06406HCV9 ...| BANK OF NEW YORKMEL 3.40% 5/15/24 ... [ . 07/18/2017 . IMORGANKEEGAN & CO ..o XXX ...
05538UAA1 ... [ BB-UBS TRUST 3.430% 11/05/36 ..........cooiiuiiiiiei e [ . 03/22/2017 . |CITIGROUP GLOBALMKTS .......oooviviiiei [ XXX ...
09061GAH4 ...| BIOMARIN PHARMACEUTI 0.599% 8/1/24 ... [ . 10/26/2017 . | DEUTSCHE BANC ALEX.BROWN ................oocooii | XXX ...
09061GAFS8 ... | BIOMARIN PHARMACEUTICAL DTD 10/15/ ..o [ . 12/05/2017 . | CITIGROUP GLOBALMKTS ..o XXX ...
05565QDB1 ... | BP CAPITAL MARKETS 3.119% 5/04/26 .............ccooiiiiiii [ . 03/09/2017 . [UBSSECURITIES ... [ XXX ...
12189LAV3 ... | BURLINGTN NORTH SANT 3.00% 4/01/25 . ... . 11/21/2017 . |Morgan Stanley ... XXX ...
151290BT9 ....| CEMEX SABDE CV 3.720% 3/15/20 ..........coooiiiiiiiii [ . 12/05/2017 . | CITIGROUP GLOBALMKTS .......ooooiiiii [ XXX ...
15200WAC9 .. | CENTERPOINT ENERGY 3.028% 10/15/25 .......................cooocoo | . 04/11/2017 . | WELLS FARGO SECURITIES ...................oco | XXX ...
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161571HAS ... | CHASE ISSUANCE TRUST 1.62% 7/15/20 ...........ccoiiiiiiiiii | 1202112017 . |CHASE ..o XXX o, 249,727 |............. 250,000 .......coov. 135
166764BT6 ....| CHEVRON CORP 2.895% 3/3/24 ... ... . 12/06/2017 . [BNY Brokerage ..............cocooiiiiiiiiiii [ XXX 151,829 ............. 150,000 | ............o. 1,146
F6S048JJ9 ....| CIE GENERALE DES ETABLI1/10/22 ... e . 11/10/2017 . | DEUTSCHE BANC ALEX.BROWN .............oooivi [ XXX 213,000 ............. 200,000 (......oiiiei
171779AK7 ... | CIENA CORP 4.00% 12/15/20 ..........cooiiiiii . 10/27/2017 . | BMO CAPITAL MARKETS CORP .........ooooiiii XXX [ 39178 | 30,000 (..o 453
209111FMO ... | CONSOLIDATED EDISON 3.12% 11/15/27 ..o [ . 11/113/2017 . | CITIGROUP GLOBALMKTS ... [ XXX | 54986 (.............. 55,000 ......ccoviiiiiinnnn,
22943FAH3 ... | CTRIP.COMINTLLTD 1.990% 7/1/25 ... . 10/30/2017 . {Morgan Stanley ................cocoooiieiiiiii [ XXX [ 57,550 |.............. 50,000 (.......coeivinnn 332
26444GACT ...| DUKE ENERGY FLORIDA 2.538% 9/1/29 ... . 04/20/2017 . |PIERPONT SECURITIESLLC ..o [ XXX [ 194,000 (............. 200,000 |........coevinn 761
298736AH2 ... | EURONET WORLDWIDE IN 1.5% 10/01/44 ... . 11/115/2017 . | CITIGROUP GLOBALMKTS .........ooviiiii [ XXX [ 56,363 [.............. 45,000 86
30231GAT9 ... | EXXON MOBIL CORPORAT 3.043% 3/1/26 ...........ooviiiiiiii [ . 07/07/2017 . |FIRST TENNESSEEBANKNA ... [ XXX [ 75359 (... 75,000 (..o 830
33850BAC1 ...| FLAGSTAR MORTGAGE TR 3.50% 3/25/47 ..o 101212017 . | CHASE ..o XXX 146,840 ............. 143,873 (... 210
341081FM4 ... | FLORIDAPOWER & LIGH 3.12% 12/1/25 ... . 05/23/2017 . | FIRST UNION CAPITALMRKTS ... XXX [, 1278710 ............. 125,000 ................ 1,899
36416UAGO ...| GMRF MORTGAGE ACQUIS 3.50% 7/25/56 ...............cccooiiiiiiiiiiii e . 05/17/2017 . | CITIGROUP GLOBALMKTS ..o [ XXX [ 94,353 ... 93,419 ... 189
36251XAR8 ...| GS MORTGAGE SECURITI3.4% 11/10/26 ............coooiviiiiiiiiiii e . 04/18/2017 . | GOLDMAN SACHS & €O ........coovivviiieiiie [ XXX o, 104,059 |............. 100,000 | .........oeennn 191
36192BAY3 ... | GS MORTGAGE SECURITI3.48% 1/10/45 ... [ . 12/04/2017 . | DEUTSCHE BANC ALEXBROWN ..............oocoo [, XXX [ 448211 ... 438341 ... 21
458660AD9 ... [ INTERDIGITAL INC 1.500% 3/1/20 .........cocoiiiiiiiiiieeee [ . 11/115/2017 . | CITIGROUP GLOBALMKTS ... [ XXX [ 91,687 (.............. 80,000 ..........oeevnn. 253
46361TAAQ ... | IRVINE CORE OFFICE TRUST SER 2013- ..o e . 04/19/2017 . | JEFFRIES & COMPANY .........oooiiiiiiii [ XXX 191,836 (............. 192,982 ... 155
46639GAUO ... | JP MORGAN MORTGAGE 2.500% 3/01/43 ............coooiiiiiiiiiiiie [ . 01/19/2017 . |PERSHINGLLC ..........ocooviii [ XXX |, 100,677 | ............. 101,758 | ... 163
46625HJX9 ....| JPMORGAN CHASE & CO 3.625% 5/13/24 ..o [ . 09/27/2017 . | RAYMOND JAMES &ASSOC ..o XXX 156,719 ............. 150,000 | ................ 2,054
50116WAC9 .. | KUBOTA CREDIT OWNER 1.500% 7/15/20 ...........ccoooiiiiiiiii e . 08/10/2017 . |RBC CAPITALMARKETS ........coooiiii [ XXX 106,544 | ............. 107,000 [ .......oooeiin.
531229AB8 ... | LIBERTY MEDIA CORP 1.375% 10/15/23 ... e . 1212012017 . |VARIOUS ... [ XXX 109,302 .............. 95,000 (..o, 241
T 531229AE2 ... | LIBERTY MEDIA CORP 2.250% 9/30/46 .............coooiiiiiiii [ . 11/02/2017 . | CITIGROUP GLOBALMKTS ........cooiiiiii [ XXX [ 93,825 (.............. 90,000 (.....ccvvinnnns 203
w 548661DP9 ... | LOWE'S COS INC 3.100% 5/3/27 .........ooiiiiiiiiiiiieiiee . 04/19/2017 . | BANC/AMERICASECU.LLC ...........ooooiiiii [ XXX 124,808 |............. 125,000 | ..o
- 585055BS4 ... [ MEDTRONIC INC 3.500% 3/15/25 ...........coooiiiii e [ . 11/10/2017 . | DEUTSCHE BANC ALEXBROWN ..............ocoo [ XXX [ 154,881 ............. 150,000 (........ccoevnnes 860
61691BAA9 ... | MORGAN STANLEY CAPI12.200% 9/13/31 ... | . 11/10/2017 . |BARCLAYS CAPITALINC .........oooi [ XXX [ 49648 (.............. 50,000 (.....ccoeviinnn 40
65341KAX4 ... [ NEXTGEAR FLOORPLAN 2.560% 10/17/22 ...........cooiiiiiiiiiii [ . 10/16/2017 . | MITSUBISHIUFJ SECURITIES ...............cooooii [ XXX [ 99,999 ............. 100,000 | .....ooeveiin,
68784UABS ... | OSCAR US FUNDING TRU 2.3% 11/15/19 ... e . 11/13/2017 . | BNP PARIBAS SECURITIESBOND ............oooovvviie [ XXX M1,720( ... 1576 (..o
687846AD7 ... | OSCAR US FUNDING TRU 2.82% 6/10/21 ...........ooiiiiiiii [ . 03/15/2017 . | MIZUHO SECURITIESUSAINC ...........oooiiii [ XXX [ 74986 (.............. 75,000 (...,
00913RACO ... | P/P AIRLUQUIDE FINA 2.25% 912723 ........ ... [ . 11/29/2017 . | MIZUHO SECURITIESUSAINC ... [ XXX 1953141 ............. 200,000 |........coevnnn 800
05723KABG6 ... | P/P BAKER HUGHES A 3.337% 12/15/27 ... . 12/06/2017 . {Morgan Stanley ................coooviiiiiiii [ XXX 150,000 (............. 150,000 [ .......oovveiiiin
223622AD3 ... [PIP COWEN INC 3.0% 12/15/22 ..o [ . 1211212017 . | SGAMERICAS SECURITIES ... [ XXX o 5000 (... 5000 (..o
393657AJ0 .... | P/P GREENBRIER COS 2.875% 2/1/24 ... [ - 1/16/2017 . [VARIOUS ..o L XXX [ 68,010(.............. 60,000 |..........ccevn 444
41283LAQ8 ... | PIP HARLEY-DAVIDSON 2.550% 6/9/22 .............ccccoiiiiiiiiiiiiii [ . 06/06/2017 . | CHASE ... XXX 174722 ............. 175,000 | ..o
530610AD6 ... | P/P LIBERTY INTERACT 1.750% 9/30/4 ... [ . 11/16/2017 . | DEUTSCHE BANC ALEXBROWN ..............ocoo [, XXX [ 56,255 |.............. 50,000 (.......coevinnnnn 122
55024UAAT7 ... | P/P LUMENTUM HOLDING 0.25% 3/15/24 ... . 12/04/2017 . | CITIGROUP GLOBALMKTS ..o [ XXX 37,700 (... 35,000 (.....cccoviiinn 20
694308HV2 ... [PIP PACIFIC GAS & EL 3.30% 12/1/27 ... [ . 1112712017 . | BARCLAYS CAPITALINC ..o [ XXX |, 114,660 |............. 115,000 ..o,
81762PAD4 ... | P/P SERVICENOW INC 6/01/22 ..o . 12/04/2017 . [VARIOUS ... XXX [ 32328 ... 30,000 (..o
87265KAC6 ... | P/P TPG SPECIALTY LE4.50% 8/1/22 ... . 12112/2017 . |MERRILLLYNCH ... [ XXX [ 10,461 (.............. 10,000 (..., 166
948596AA9 ... | P/P WEIBO CORP 1.250% 11/15/22 ... [ . 10/26/2017 . | GOLDMAN SACHS &cO .........oovvviiiii [ XXX [ 15,000 ).............. 15,000 ..o
98138HAE1 ... | P/P WORKDAY INC 0.250% 10/01/22 ..o . 11/15/2017 . | CITIGROUP GLOBALMKTS ... [ XXX [ 54381(.............. 55,000 (.........cccovn 24
695114CR7 ... | PACIFICORP 3.600% 4/01/24 ... . 04/10/2017 . |US BANCORP INVESTMENTSINC ............coooovi [ XXX [ 83,342 |.............. 80,000 (.......oevvivnnn 96
741503A85 ... | PRICELINE.COM, INCOR 0.35% 6/15/20 ............cooiiiiiii [ . 11/08/2017 . [MERRILLLYNCH ... [ XXX [ 53,089 .............. 40,000 (..o 56
741503AX4 ... | PRICELINE.COM, INCOR 0.90% 9/15/21 ..ot . 12114/2017 . | CITIGROUP GLOBALMKTS ... [ XXX [ 68,309 (.............. 60,000].........cc 126
N72482AE7 ... [ QIAGEN NV 0.500% 9/13/23 ... i [ . 11/13/2017 . | EUROCLEAR CONFIDENTIAL ... XXX [ 201,452 ............. 200,000 |........coevinn 172
767201AS5 ... |RIOTINTO FINUSALT 3.75% 6/15/25 ..o - 03/21/2017 . |CHASE ... XXX |, 103,565 ............. 100,000 | ................ 1,031
780287AAG ... [ ROYAL GOLD INC DTD 06/20/12 2.875 ... ..ot [ . 12/12/2017 . | CITIGROUP GLOBALMKTS ..o [ XXX [ 48,769 .............. 45,000 (.........oevnnn 643
749685AT0 ....| RPM INTERNATIONAL INC DTD 12/09/13 ... [ . 12/18/2017 . | CITIGROUP GLOBALMKTS ..o [ XXX [ 114614 1............. 100,000 |........ccoevnnes 904
81745NARO ...| SEQUOIA MORTGAGE TRU4.0% 4/25/44 ... . 09/113/2017 . |PERSHINGLLC .........oooiiiiii [ XXX 115,205 ............. M1,443 ). 173
828807DB0 ... | SIMON PROPERTY GROUP 2.62% 6/15/22 ..............cooiiiiiii [ . 10/12/2017 . {UBSSECURITIES ... [ XXX [ 75449 ... 75,000 (.....ccoeviinnnn 738
828807DC8 ... | SIMON PROPERTY GROUP 3.37% 6/15/27 ..o . 05/22/2017 . |Morgan Stanley ................ccooiiviiiii [ XXX [ 99,384 |............. 100,000 | .....oooveiin,
842434CP5 ... | SOUTHERN CALIF GAS 3.200% 6/15/25 ... [ . 04/07/2017 . |FIRST TENNESSEEBANKNA ... [ XXX [ 127,709 | ............. 125,000 ................ 1,300
87238QAD5 ...| TCP CAP CORP 4.625% 3/1/22 ... . 121122017 . | CITIGROUP GLOBAL MKTS ..o [ XXX | 3,013[ ... 30,000 (..o, 397
89153VAG4 ...| TOTAL CAPITAL INTL 3.700% 1/15/24 ... . 09/13/2017 . | FIRST TENNESSEE BANKNA ... [ XXX [ 79,679 (.............. 75000 (. ..o, 463
F92124BF6 ... | TOTAL SA 0.500% 12/02/22 ..o . 11/14/2017 . | DEUTSCHE BANC ALEXBROWN ..............oocoo [ XXX [ 206,500 ............. 200,000 |........coevinn 456
89236TDW2 ...| TOYOTAMOTOR CREDIT 2.90% 4M17/24 ... ..o | . 04/11/2017 . | BANC/AMERICASECU.LLC ..o [ XXX [ 124938 |............. 125,000 ..o
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90270RBES3 ... | UBS-BARCLAYS COMMER 2.85% 12/10/45 ... . 05/12/2017 . |WELLS FARGO SECURITIES ..o [ XXX [ 50,453 |.............. 50,000 (........ccoivnn 63
91324PCNO ...| UNITEDHEALTH GROUP 3.350% 7/15/22 ... [ . 10/12/2017 . | WELLS FARGO SECURITIES ..o | XXX [ 156,594 |............. 150,000 |................ 1,270
91159HHK9 ... | US BANCORP 3.600% 9/11/24 .......ooooiiiiiiii e . 05/02/2017 . |US BANCORP INVESTMENTSINC ... | XXX 129540 |............. 125,000 ... 675
FO773GUPT ...| VINCI SA 0.375% 2/16/22 ..o . 12/22/2017 . | EUROCLEAR CONFIDENTIAL ..........coooiiii] XXX [ 225700 ............. 200,000 |......oiein 273
92826CAD4 ... [ VISAINC 3.150% 12/14125 ... . 03/10/2017 . |US BANCORP PIPER JAFFRAY ..........coooiiiiiiii] o XXX 149,235 |............. 150,000 |................ 1,194
92887KAC4 ...| VOLVO FINANCIAL EQUI1.92% 3/15/21 ... [ . 08/10/2017 . | BANC/AMERICASECU.LLC ... XXX [ 89,111 .............. 89,000 .......coiii
17322GAAT ...| VR CITIGROUP MORTGAG 4.0% 1/01/35 ... | . 01/09/2017 . | RAYMOND JAMES & ASSOC ...........ocoiiiiiiii] XXX [ 86,486 |.............. 84376 |.................. 103
12652CAC3 ...| VR CREDIT SUISSE MOR 3.5% 10/25/47 ..........coooveiiiii . 10/26/2017 . | CREDIT SUISSE SECURITIES ... | XXX 152,250 |............. 150,000 | ... 423
46361TAC6 ... [ VRIRVINE CORE OFF 3.1731% 5/15/48 ... . 12/04/2017 . | PERFORMANCE TRUST EXECUTING ...............coooii | XXX [ 142,231 (............ 140,000 (.................. 332
46643DAET ... | VR JP MORGAN MORTG 3.500% 9/25/44 ...............coocoiiiii . 01/06/2017 . | J.P. Morgan Securites InC ..................cocooeiin [ XXX [ 90,379 ... 89,512 (... 87
46647SBY5 ... [ VR JP MORGAN MORTGAG 2.50% 8/25/47 ... . 08/09/2017 . |CHASE ... .o XXX [ 200,188 |............. 200,000 |....ccoiein 403
46641YAA1 ... [ VR JP MORGAN MORTGAG 3.0% 6/25/29 ... | . 04/05/2017 . | WELLS FARGO SECURITIES ..o | XXX [ 59,652 |.............. 59245| ... 44
59166BAA9 ... | VR METLIFE SECURITIZ 3.00% 4/25/55 ... .........oooooiiiiiii [ . 11/01/2017 . | CITIGROUP GLOBALMKTS ..o [ XXX [, 126,299 (............. 125,000 (... 375
64829GAAT ... | VRNEW RESIDENTIAL 3.750% 11/26/35 ... . 03/21/2017 . | CITIGROUP GLOBALMKTS ... XXX [ 165450 (............. 161,612(.................. 387
81745JAA6 ....| VR SEQUOIA MORTGAGE 3.500% 9/25/43 ............coooiiiiiiiiiiie [ S 06/23/2017 . |CHASE ..o XXX 172,236 |............. 168,035 | ... 441
82281EBRY ...| VR SHELLPOINT CO-ORI 3.0% 10/25/31 ... [ . 09/20/2017 . | BANC/AMERICASECU.LLC ... XXX [ 97173 ... 95884 |.................. 168
97651LACS ... | VR WINWATER MORTGAGE 3.50% 6/20/45 ..............cooooiiiii [ . 10/12/12017 . | FIRST UNION CAPITALMRKTS ..o XXX [, 114,280 (............. M22A7T | 164
97651LAGS ... | VR WINWATER MORTGAGE 3.50% 6/20/45 ... | S 04119/2017 . [CHASE ..o XXX 100,063 |............. 100,000 ... 224
98954MABY ...| ZILLOW GROUP INC 2.00% 12/01/21 .................cooo . 12/21/2017 . | WELLS FARGO SECURITIES ...................cco | XXX 53451 .............. 50,000 ...
m 3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ........... ... 9,463,480 |........... 9,213,932 .............. 30,922
o> 8399997 SUDIOtAl - BONGS = PaIt 3 ... oo it et e e | 13,265,427 |......... 12,920,558 |.............. 39,223
R 8399998 Summary item from Part 5 fOr BONAS .. ... ... e [ 1,054,777 (........... 1,001,200 (................ 2,004
8399999 SUDIOMAI = BONAS . ... vee oo 14,320,204 .. ... 13,921,758 ... 41,227
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
00170F209 ... | AFFILIATED MANAGERS GROUP ............oiviiioieioieiieeee e e . 11/15/2017 . | CITIGROUP GLOBAL MKTS ..........cvoveioviiiiiiiei [, 1,550.000{.............. 94,550 | ..o 50.00 [ \.ooiiiiiis
G16962204 ... | BUNGLE LTD CONV UNTIL12/31/49 ... [ . 11/06/2017 . | MITSUBISHIUFJ SECURITIES ... [ 1,000.000............. 103,450 (.............. 100.00 | ....coooiiii
64944P307 ....|NY COMMUNITY CAP TRUSTV CONV UNTI ... | . 12/01/2017 . [VARIOUS ... L 2,200.000]............. 110,550 | ................ 5000
8499999 Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) .......... ... 308,550 ]....... XXX
8999997 Subtotal - Preferred StOCKS - Part 3 ... . . 308,550]....... XXX oo
8999998 Summary Item from Part 5 for Preferred STOCKS ... | | XXX o[
8999999 SUbtOtal - Preferred StOCKS ... .. . 308,550]....... XXX oo
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
88579Y101 ... [BMCO COM ... i - 12/07/2017 . [VARIOUS ..o 375.000|.............. 77,637 |....... XXX [
00287Y109 ....| ABBVIEINC ... ..o . 11/08/2017 . |Morgan Stanley ...............ooooiiiii 120.000(.............. 11474|...... XXX [
00724F101 ....| ADOBE SYSINC ......ooiiiiii e - 11/08/2017 . [VARIOUS ..o 435.000|.............. 65,3711 ....... XXX [
007903107 ....| ADVANCED MICRODEVICESINC ..o [ . 03/20/2017 . |VARIOUS ... ..o 1,160.000|.............. 16,246 |....... XXX [
016255101 ... | ALIGN TECHNOLOGY INC ...ttt S 11/08/2017 . [VARIOUS oo 75.000(.............. 15,234 |....... XXX oo [
GO177J108 ... .| ALLERGAN PLC ...t - 09/11/2017 . [VARIOUS ..o [ 290.000.............. 68,519|....... XXX [
020002101 .... | ALLSTATE CORP ... . i L . 06/08/2017 . |VARIOUS ... ... 630.000|.............. 50,973 |....... XXX [
02005N100 ... | ALLY FINANCIAL INC ....ooooi e 211172017 . [VARIOUS oo 795.000(.............. 228731....... XXX [
02079K305 ....| ALPHABET INC CLA .. .. o L . 11/08/2017 . | CONVERGEX,LLC ... 40.000(.............. 42,290 ....... XXX [
023135106 ... | AMAZON COM INC COM ..o . 03/15/2017 . |INVESTMENT TECHNOLOGY GR ........oovvoiiiiiiiii | 30.000(.............. 254711 ... XXX oo [
00164V103 ....| AMC NETWORKS INC ........ooiiiiiiiei e . 12/08/2017 . [Morgan Stanley ................ccoooiiiiiiiiii 150.000|................ 8179|....... XXX [
03076C106 ....| AMERIPRISE FINLINC ... L . 05/10/2017 . | INVESTMENT TECHNOLOGY GR ..........coooiii [ 175.000(.............. 22,458 (....... XXX [
03073E105 ....| AMERISOURCEBERGEN CORP COM ...........oiiiiiiiiiiiiieii . 11/08/2017 . |CONVERGEX, LLC ... 140.000|.............. 10,4911....... XXX [
037833100 ....| APPLE COMPUTER ... ... [ . 08/09/2017 . | INVESTMENT TECHNOLOGY GR ..........coooviii [ 120.000(.............. 19,273 ... XXX [
040413106 ... | ARISTANETWORKS INC ...ttt [ - 12/08/2017 . [VARIOUS ...t [ 165.000|.............. 35,921|....... XXX [
G0585R106 ... | ASSURED GUARANTY LTDUSD 1.0 ..o [ . 06/09/2017 . |VARIOUS ... ..o 550.000|.............. 22,625(....... XXX [
00206R102 ... | AT & TINC ... o . 12/07/2017 . IMKM PARTNERSLLC ... 180.000|................ 6,530(....... XXX [
G0684D107 ... | ATHENE HOLDING LTD-CLASS A ..o L . 06/12/2017 . | INVESTMENT TECHNOLOGY GR .............coooovii [ 615.000.............. 30,1601....... XXX [
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060505104 ....| BANKAMER CORP ..........oiiiiiiiiiiii e . 06/08/2017 . | STIFELNICOLAUS ..........coooiiiiiiiiiiiie [ 640.000(.............. 14713|....... XXX [
105368203 ... | BRANDYWINE RLTY TRBD ... [ . 02/09/2017 . | INVESTMENT TECHNOLOGY GR ..........ooooiii [ 1,540.000 (.............. 24,930]....... XXX [
149123101 ... | CATERPILLARINC ... .o e . 08/09/2017 . |VARIOUS ... [ 695.000(.............. 73,238|....... XXX
151020104 .... | CELGENE CORP COM ..ot [ . 03/15/2017 . | STATE STREET BROKERAGE ..o 125.000(.............. 15,646 |....... XXX [
163851108 ....| CHEMOURS CO/ THE ... ... ot e . 08/09/2017 . |VARIOUS ... [ 625.000.............. 28,928]....... XXX
172967424 ... |CITIGROUP INC ... ... . 08/09/2017 . [MERRILLLYNCH ... [ 255.000(.............. 17,356 |....... XXX [
174610105 ... | CITIZENS FINANCIAL GROUP INC ........ooooiii [ - 07/27/2017 . [VARIOUS ... L 1,620.000 (.............. 58,933 (....... XXX [
191216100 ....| COCACOLA CO ... e - 08/11/2017 . |VARIOUS ... L 1,020.000{.............. 46,433]....... XXX
20030N101 ....] COMCAST CORP CLASS A ... . i . 05/16/2017 . [VARIOUS ... ... 755.000.............. 29,476 ....... XXX [
200340107 .... [COMERICAINC ... .o [ . 11/08/2017 . |Morgan Stanley ................ccooiiviiii [ 195.000|.............. 14,891|....... XXX o
205887102 ....| CONAGRA FOODS INC ... oo . 09/08/2017 . [VARIOUS ... ... L 925.000(.............. 33,930 (....... XXX [
20825C104 ....| CONOCOPHILLIPS ... ..o . 12/08/2017 . [VARIOUS ... L 1,620.000 (.............. T7483(....... XXX [
225310101 .... | CREDIT ACCEPTANCE CORPMICHIGAN ..........ooiiiiiiiii [ . 11/08/2017 . |RBC CAPITALMARKETS ..ot [, 35.000 ... 9,984....... XXX
231021106 .... | CUMMINS INC ... . 09/14/2017 . | CANTOR & FITZGERALD ...........coooiiiiiiii 75.000.............. 12,507]....... XXX [
126650100 ... | CVS HEALTH CORPORATION ...t e 1211172017 |VARIOUS ... [ 395.000.............. 31,259 (... XXX
23331A109 ....|DRHORTONINC COM ... oo . 06/08/2017 . [ INVESTMENT TECHNOLOGY GR ..o [, 565.000.............. 19,093]....... XXX [
25754A201 ....|DOMINOS PIZZAINC ... [ . 05/10/2017 . | INVESTMENT TECHNOLOGY GR ..........ooooviiii [ 225.000(.............. 44,045]....... XXX [
257559203 ... [DOMTAR CORP ... ...t L . 11/08/2017 . | CONVERGEX, LLC ..o [ 320.000(.............. 14711, XXX [
260784100 ... |[DOWDUPONT INC ...t e . 09/05/2017 . [VARIOUS ... ... 794.840(.............. 46,7191 ....... XXX [
233331107 ... [DTEENERGY COCOM ......coviiiiiiii e L . 08/09/2017 . | STATE STREETBROKERAGE ... [ 225.000(.............. 24490]....... XXX [
T 264411505 ....| DUKE REALTY CORPORATION ..o e . 12/11/2017 . | INVESTMENT TECHNOLOGY GR ... [ 595.000(.............. 16,482]....... XXX [
w G30401106 ... | ENDO INTERNATIONAL PLC ......cooviiiiiiieee . 06/08/2017 . |RBC CAPITALMARKETS .........oooiiiiiiiiiiii [ 530.000|................ 729]....... XXX [
w 518439104 .... | ESTEE LAUDER COMPANIES INC ... [ - 12/08/2017 . [VARIOUS ... 230.000.............. 28,520 ....... XXX [
30161Q104 ... [EXELIXISINC ... [ . 08/09/2017 . |RBC CAPITALMARKETS ... 405.000(.............. 10,984 ... XXX [
30303M102 ... | FACEBOOKINC ... ...t . 02110/2017 . |VARIOUS ... [ 530.000(.............. 71,2701 ....... XXX o
35671D857 ....| FREEPORT-MCMORAN COPPER & GOLD INC ............oooiiiii [ . 09/12/2017 . | INVESTMENT TECHNOLOGY GR ... [, 465.000(................ 6,660]....... XXX [
375558103 ....| GILEAD SCIENCES INC .......ooiiiiiii e - 09/08/2017 . |INSTINET ... [ 105.000|................ 8,990|....... XXX
384802104 .... [ GRAINGERW WINC ... [ - 12/08/2017 . [INSTINET ..o 100.000 | .............. 22,3541 ....... XXX [
406216101 .... | HALLIBURTON CO .......oooiiiiiiii e e . 05/10/2017 . | STATE STREET BROKERAGE .............coooviii 440.000(.............. 21,8011 ....... XXX [
43300A203 ....| HILTON WORLDWIDE HOLDINGS IN ... [ . 12/08/2017 . |RBC CAPITALMARKETS ........ooiiiiiiiiii [ 225.000(.............. 17614 (... XXX [
404341105 ... [HPINC ... . 08/09/2017 . [VARIOUS ... ... L 2,085.000|.............. 37524 |....... XXX [
444859102 ... [HUMANAINC ... .o [ . 08/09/2017 . | INVESTMENT TECHNOLOGY GR ..........ooooviiiii [, 100.000|.............. 244541 XXX [
447011107 ....|HUNTSMAN CORP ... ..ot . 05/10/2017 . | INVESTMENT TECHNOLOGY GR ..o [, 410.000(.............. 10,6111....... XXX [
45168D104 ... [ IDEXX CORP .. ..ot [ . 05122017 . |VARIOUS ... [ 415.000(.............. 62,556 ]....... XXX [
461202103 ... [ INTUIT COM ... [ . 08/09/2017 . | INVESTMENT TECHNOLOGY GR .........oooviiiiii [, 50.000|................ 6,777 |....... XXX [
46120E602 ....| INTUITIVE SURGICALINC ... e . 12/08/2017 . [Morgan Stanley ...............cooiiiiiii 40.000(.............. 15,3401....... XXX [
501044101 ....|KROGER CO ..ot . 12/08/2017 . |VARIOUS ... [ 665.000.............. 17,747 ... XXX
512807108 .... [ LAM RESEARCH CORP COM .........cooiiiiiiiiiii e [ . 05/11/2017 . |CANTOR & FITZGERALD ...........coooiiiiii 50.000|................ 7455(....... XXX [
531172104 ....|LIBERTY PPTY TRSHBENINT ... . 11/08/2017 . |RBC CAPITALMARKETS .........oooiiiiiiiiii [ 605.000(.............. 27,094]....... XXX [
534187109 .... [LINCOLN NATL CORP IND ........ooiiiiiiii e . 09/08/2017 . [VARIOUS ... ... 330.000.............. 234111 ... XXX [
538034109 .... [LIVENATION ENTINC ... [ . 11/08/2017 . | CONVERGEX,LLC ... [ 335.000(.............. 15,242....... XXX [
G5785G107 ... | MALLINCKRODT PLC ..o - 02/09/2017 . |INSTINET ... [ 180.000 | ................ 8,852|....... XXX [
56418H100 ....| MANPOWERGROUP INC. ... [ . 08/09/2017 . [ INVESTMENT TECHNOLOGY GR ... [ 305.000.............. 33,329 (....... XXX [
57772K101 ....| MAXIM INTEGRATED PRODS INC ... . 03/15/2017 . | INVESTMENT TECHNOLOGY GR ..........ooooviiiii [, 145.000|................ 6,672|....... XXX [
58155Q103 ... [MCKESSON CORP ..........oiiiiiiitiiiii e [ . 02/09/2017 . [ INVESTMENT TECHNOLOGY GR ... [, 250.000.............. 34912(....... XXX [
58463J304 .... [MEDICALPPTYSTRINC ... ..o [ - MM/27/12017 . [VARIOUS ..o L 1,825.000(.............. 25,005]....... XXX [
59156R108 ....|METLIFE INC ... . 12/08/2017 . | DEUTSCHE BANC ALEX.BROWN ..........ocooiiii [ 365.000.............. 19,595 (... XXX [
617446448 ....| MORGAN STANLEY COM ..ot e . 05/11/2017 . [VARIOUS ... ... 820.000(.............. 35297 |....... XXX [
629899105 .... [NAMICO Class B Shares .............ccoooviviiiiiiiiiie e [ . 10/15/2017 . | HAMILTON CAPITAL MANAGEMENT ..........ooooivi o, 70.000 (... 3,500]....... XXX [
64110L106 ... |NETFLIX.COMINC ... - 11/08/2017 . [VARIOUS ... 110.000 | .............. 17511 ... XXX [
648287201 ....| NEW RESIDENTIAL INVESTMENT ..o [ . 09/08/2017 . |VARIOUS ... [ 2,835.000|.............. 46,711 ....... XXX [
65339F101 ....[NEXTERAENERGY INC ... ..o [ . 03/15/2017 . | INVESTMENT TECHNOLOGY GR ..........coooviiiiiis [, 60.000]................ 7915(....... XXX
629377508 ....|NRGENERGY INC ..o . 09/12/2017 . [ INVESTMENT TECHNOLOGY GR ..o [ 280.000|.............. 6,714....... XXX [
67066G104 ... [NVIDIACORP COM ... \iiiiiiiiii it [ . 11/08/2017 . JVARIOUS ... ..o [ 140.000|.............. 24687]....... XXX o [
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SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
3 4 5

Actual Cost

Par Value

9
Paid for
Accrued Interest
and Dividends

1 2 6
Number
CUSIP Date of Shares
Identification Description Foreign |  Acquired Name of Vendor of Stock
62944T105 ....[NVRINC COM ... ..o . 12/12/2017 . | INVESTMENT TECHNOLOGY GR .........coooii [, 7.000
681919106 ... [OMNICOM GROUP ... . i . 08/10/2017 . | INVESTMENT TECHNOLOGY GR ..........coooiiii [ 250.000
700517105 .... | PARKHOTELS & RESORTS INC-WI ... [ . 08/09/2017 . [VARIOUS ... ... L 1,065.000
713448108 ....|PEPSICOINC ... [ . 06/08/2017 . | INVESTMENT TECHNOLOGY GR ... 55.000
G97822103 ... [PERRIGO COPLC .. ..o L . 12/08/2017 . [Morgan Stanley ..o 135.000
72147K108 ... .| PILGRIM'S PRIDE CORP ..ot . 03/21/2017 . | INVESTMENT TECHNOLOGY GR ..o [ 835.000
723787107 ....|PIONEERNATRES COCOM ..o . 03/16/2017 . | INVESTMENT TECHNOLOGY GR ..........cooooiiii [ 140.000
731068102 .... [ POLARIS INDS INC COM ..ot [ . 12/08/2017 . |RBC CAPITALMARKETS ... 100.000
742718109 ....|PROCTER & GAMBLE CO .........ooiiii i [ . 09/08/2017 . |VARIOUS ... ..o 325.000
743315103 ... [ PROGRESSIVE CORP OHIO ..o [ . 11/08/2017 . [Morgan Stanley ..............cooiiiiiiiii 140.000
74340W103 ... | PROLOGIS INC ... [ . 06/08/2017 . | INVESTMENT TECHNOLOGY GR ..........cooooiiii [ 685.000
751212101 ....|RALPHLAUREN CORP ... ... [ . 08/09/2017 . | STATE STREETBROKERAGE ..............ocooooi 295.000
773903109 .... | ROCKWELL AUTOMATION INC COM ... [ . 08/09/2017 . [VARIOUS ... ... 255.000
778296103 ....|ROSS STORES INC ..ot L . 03/03/2017 . | CITIGROUP GLOBALMKTS ... 120.000
V77807103 ....|ROYAL CARRIBEAN CRUISE ...........ooooiiii i . 08/09/2017 . | STATE STREET BROKERAGE ..............ocooiiii 180.000
749660106 ....|RPCINC .. ..o . 06/08/2017 . |VARIOUS ... ... 2,570.000
78409V104 ... [ S&P GLOBALINC ...t L - 11/08/2017 . [VARIOUS ... 220.000
83088M102 ... | SKYWORKS SOLUTIONS INC ... [ . 05/10/2017 . [ CANTOR & FITZGERALD ............ooooiiiii 125.000
741447108 ....| TROWE PRICE GROUP INC ... [ - 12/07/2017 . |VARIOUS ... 545.000
874054109 ... | TAKE-TWO INTERACTIVE SOFTWARE ... ... [ - 12/08/2017 . [VARIOUS ... 195.000
H84989104 ....| TE CONNECTIVITYLTD ..o | - 12/08/2017 . |INSTINET ... 90.000
879433829 .... | TELEPHONE AND DATASYSTEMS ... ..o [ . 10/02/2017 . |RBC CAPITALMARKETS ... 515.000
882508104 ....| TEXAS INSTRUMENTS INC ... [ - 11/08/2017 . |VARIOUS ... 200.000
89400107 ... | TRANSUNION ... L 21210772017 . |INSTINET ..o 195.000
907818108 .... [UNION PACIFIC CORP ... .. oottt L . 02/09/2017 . [VARIOUS ... ... 280.000
911312106 ....|UNITED PARCEL SERVICE-CLB ... [ . 1111072017 . |CONVERGEX,LLC ... 220.000
912909108 .... [UNITED STS STLCORP NEW ... oo [ . 08/09/2017 . [Morgan Stanley ...............cooiiiiiiiii 420.000
91324P102 ....| UNITEDHEALTH GROUP INC ... [ . 08/09/2017 . | STATE STREETBROKERAGE ... 50.000
912008109 ....|US FOODS HOLDING CORP .........cooiiiiiiiiiiiii i [ 1211272017 . |INSTINET Lo 500.000
91913Y100 ....| VALERO ENERGY CORP ... [ - 12/08/2017 . [VARIOUS ... 360.000
922475108 ....| VEEVASYSTEMS INC ... [ . 08/09/2017 . |VARIOUS ... ..o 430.000
92343E102 ....[VERISIGN INC COM ..o L . 06/08/2017 . [ INVESTMENT TECHNOLOGY GR ..........cooviii [ 405.000
92343V104 ....| VERIZON COMMUNICATIONS ... ..o [ . 12/07/2017 . IMKM PARTNERSLLC ... 110.000
92826C839 ....[ VISAINC-CLASS ASHRS ... ... . 02/09/2017 . |RBC CAPITALMARKETS .. ... 250.000
928563402 ... [VMWARE INC ... ..o [ . 08/09/2017 . [VARIOUS ... ... 290.000
931142103 ....|WALMART STORES INC ... [ . 12/08/2017 . | DEUTSCHE BANC ALEX.BROWN ..............coooii [ 125.000
254687106 ... |WALTDISNEY CO ...t . 03/15/2017 . [ INVESTMENT TECHNOLOGY GR .........cooviii [, 145.000
94946T106 ....| WELLCARE HEALTH PLANS, INC ... [ . 02/09/2017 . |RBC CAPITALMARKETS ... 60.000
958102105 .... [WESTERN DIGITAL CORP ...\ . 05/10/2017 . [ INVESTMENT TECHNOLOGY GR ..........coooviii [, 200.000
989701107 ....| ZIONSBANCORP ... . 08/09/2017 . | CANTOR & FITZGERALD ...............cooooiiiii | 370.000
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ........ ...
Common Stocks - Mutual Funds
743164110 .... | BOSTON COMMON INTERNATIONAL FUND ..o [ . 1212172017 . |WELLS FARGO SECURITIES ... [ 381.331
233203363 ....| DFA EMERG MKTS SOCIAL CORE #5329 ...........oooiiiiii | . 12/19/2017 . |WELLS FARGO SECURITIES ...........oooii [ 320.726
25239Y626 ....| DFAINTL SOCIAL CORE EQUITY #5712 ... | . 12/19/2017 . |WELLS FARGO SECURITIES ... [ 1,561.763

9299999 Subtotal - Common StOCks - MUtUAI FUNGS ...

9799997 Subtotal - CommON STOCKS - Part 3 ... .

9799998 Summary Item from Part 5 for COmMMON STOCKS ... ...

... 805,303

9799999 Subtotal - COMMON STOCKS ... ..o

. 3,597,731

9899999 Subtotal - Preferred and CoOmMON SEOCKS .......... ...

. 3,906,281

0999999 TOtAIS ... ...t e e

18,226,485
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Bonds - U.S. Governments
36181PGX1 | GNMA POOL#AF7414 3.380% 7/15/35 ......... ... |12/152017| PRINCIPAL RECEIPT ....[... XXX ... |....... 2015(......... 2015(......... 2083 e e (BB [ e (BB e 2,015 07/15/2035
38378KR35 | GOVT NATL MTG ASSN 1.7% 6/16/36 ......... | ... [12/16/2017| PRINCIPALRECEIPT ....|... XXX ... |....... 7880 (......... 7880 ......... 7816 ... 7829 o [ BT BT 7,880 06/16/2036
38378BAS8 | GOVT NATL MTG ASSN 1.738% 1/16/34 ... |07/15/2017| PRINCIPAL RECEIPT ....|... XXX ... |...... 48,363 |....... 48,363 |....... 48597 |....... 48485 . ........... e (122) | (122) ) 48,363 01/16/2034
38378B5E5 | GOVT NATL MTG ASSN 1.900% 3/16/47 ....... ... |12116/2017| PRINCIPAL RECEIPT ....|... XXX ... |...... 26839(....... 26839]....... 26489 (....... 26495|. ... | 34 3 26,839 03/16/2047
38379KUB3 | GOVT NATL MTG ASSN 2.75% 1/16/56 ........ ... |12116/2017| PRINCIPAL RECEIPT ....|... XXX ... |...... 28328 ....... 28328 |....... 28930 (....... 28865|............. [ (BBT) | [ B3 e 28,328 01/16/2056
38378UZP5 | GOVT NATL MTG ASSN 3.0% 1/20/43 ......... ... |12/20/2017| PRINCIPAL RECEIPT ....|... XXX ... |...... 10441 ....... 10441 (....... 10,878 |....... 10,822 .....oooooe | BB [ e BB [ 10,441 01/20/2043
38378TAL4 | GOVT NATL MTG ASSN 3.0% 10/20/42 ......... ... |12/20/2017| PRINCIPAL RECEIPT ....|... XXX ... |...... 194501 ....... 19450 (....... 19973 ... 19953 .o e (BO3) [ e (BOB) [ 19,450 10/20/2042
38379M7T5 | GOVT NATL MTG ASSN 3.50% 1/20/34 ........ ... |12/202017| PRINCIPAL RECEIPT ....[... XXX ... |....... 3062(......... 3062 (......... 3A% | e (13 e (13 e 3,062 01/20/2034
36230MEP8 | GOVT NATL MTG ASSN POOL #752842 DT ....|... |12/15/2017| PRINCIPAL RECEIPT ....[... XXX ... [...... 16,891|....... 16,891 ....... 18101 | ... 18,029 (.o (138 e (1B8) [ 16,891 07/15/2025
38376GC24 | GOVT NATL MTG ASSN SER 2011-20CL ...... ... |12116/2017| PRINCIPAL RECEIPT ....|... XXX ... |...... 27521 ....... 27521 1....... 27530 (....... 27513 o [ 9 9 27,521 04/16/2032
912828R77 | US TREASURY NOTE 1.375% 5/31/21 ......... ... |03/21/2017| CITIGROUP GLOBAL
MKTS ... XXX 98,027 |...... 100,000 ....... 99,981 (....... 99983 |........... [ 99,984 05/31/2021
38379URVO | VR GOVT NATL MTG AS 3.50% 4/16/24 ... |12116/2017| PRINCIPAL RECEIPT ....|... XXX ... |...... 17,242 ....... 17,242 ... 18,362 |....... 18315 (... | (1074) [ (0TR[] 17,242 04/16/2024
38376G5E6 | VR GOVT NATL MTG AS 3.680% 3/16/52 ...... | ... [12/16/2017| PRINCIPALRECEIPT ....|... XXX ... |....... 2690]......... 2690(......... 2755 | e 88) [ (8B 2,690 03/16/2052
0599999 Subtotal - Bonds - U.S. GOVEMMENtS ... .. ..o 308,747 |...... 310,720 |...... 314,688 |......306,288|............. [......(3616) | ............. [....... 3616)[........... |...... 310,704 . XXX
Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed)
4197915F1 | HAWAII ST 1.231% 8117 ..................... 08/01/2017| MATURITY .............. o XXX 40,000]....... 40,000]....... 40,000]....... 40,000 ... [ e L e 40,000 08/01/2017
m | 1799999 Subtotal - Bonds - U.S. States, Territories and Possessmns (Directand Guaranteed) ................ocooeiii i 40,0001 ....... 40,000 ....... 40,0001 ....... 40000 | ... 40,000 XXX
= |Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed)
686499AF1 | ORLANDO FL TOURIST 11/01/18 ..............| ... 11/01/2017| CALLED @ 100.0000000 .|... XXX ... |..... 125,000 ...... 125,000 ...... 127,002 ...... 125239 | ... | (239) | ..o (239) | ..o 125,000 11/01/2018
2499999 Subtotal - Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed) ............................cco | 125000 ...... 125000 |...... 127,002 ...... 125239 ... (239 [.......... (239 [........... |...... 125,000 . XXX
Bonds - U.S. Special Revenue, Special Assessment
3136AV6R5 | FANNIEMAE GRANTOR TR 2.89% 6/25/27 ... ... |12/252017] PRINCIPAL RECEIPT ....[... XXX ... |[.cooooo o 27| 27 2T 06/25/2027
3137ANP58 | FED HOME LNMTGCORP .................... ... |12/15/2017| PRINCIPAL RECEIPT ....[... XXX ... 21,728 06/15/2030
3137B16X5 | FED HOME LN MTG CORP 1.5% 3/15/28 12/15/2017| PRINCIPAL RECEIPT ....|... XXX ... 17,049 03/15/2028
3137AUMNSG| FED HOME LN MTG CORP 3.0% 1/15/40 ... |12/15/2017| PRINCIPAL RECEIPT ....[... XXX ... 20,282 01/15/2040
3137B6L33 | FED HOME LN MTG CORP 3.0% 12/15/41 ..... ... |12/15/2017| PRINCIPAL RECEIPT ....[... XXX ... 32,724 12/15/2041
3137BOMW1| FED HOME LN MTG CORP 3.0% 2/15/33 12/15/2017| PRINCIPAL RECEIPT ....|... XXX ... 24,115 02/15/2033
3137AL2Z1 | FED HOME LN MTG CORP 3.5% 5/15/30 12/15/2017| PRINCIPAL RECEIPT ....|... XXX ... 20,299 05/15/2030
3137BDKF2 | FED HOME LN MTG CORP 3.5% 9/15/40 ... |12/15/2017| PRINCIPAL RECEIPT ....[... XXX ... ... 21,654 09/15/2040
3137BTNK3 | FED HOME LN MTG CORP 3.50% 1/15/42 ... ... |12/15/2017| PRINCIPAL RECEIPT ....[... XXX ... , , , [T 01/15/2042
3137G1BW6| FED HOME LN MTG CORP 3.50% 5/25/47 ..... ... |12/25/2017| PRINCIPAL RECEIPT ....[... XXX ... \ \ , TR 05/25/2047
3137B03W2 | FED HOME LN MTG CORP SER K502 CLA ....|... [07/25/2017| PRINCIPAL RECEIPT ....|... XXX ... 50,073 08/25/2017
3137BBE63 | FED HOME LN MTG CORP3% 12/15/41 ... |12/15/2017| PRINCIPAL RECEIPT ....[... XXX ... 12,611 12/15/2041
3136ANJY4 | FED NATL MTG ASSN 1.55% 4/25/18 ... 12/25/2017| PRINCIPAL RECEIPT ....|... XXX ... 63,770 04/25/2018
3136A7FL1 | FED NATL MTG ASSN 2.00% 1/25/41 ... 12/25/2017| PRINCIPAL RECEIPT ....|... XXX ... 20,079 01/25/2041
3136AJ6Z4 | FED NATL MTG ASSN 2.034% 3/25/19 .........|... [12/25/2017| PRINCIPALRECEIPT ....|... XXX ... 35,946 03/25/2019
3136ALTJO | FED NATL MTG ASSN 3.0% 1/25/26 ........... ... |12/25/2017| PRINCIPAL RECEIPT ....[... XXX ... 12,678 01/25/2026
3136AKN74 | FED NATL MTG ASSN 3.0% 2/25/44 ... |12/25/2017| PRINCIPAL RECEIPT ....[... XXX ... 22,172 02/25/2044
3136AKNC3 | FED NATL MTG ASSN 3.0% 9/25/39 ... 12/25/2017| PRINCIPAL RECEIPT ....|... XXX ... 24,764 09/25/2039
3136A5B47 | FED NATL MTG ASSN 3.5% 1/25/41 ... |12/25/2017| PRINCIPAL RECEIPT ....[... XXX ... s 16,179 01/25/2041
3136A5D60 | FED NATL MTG ASSN 3.500% 9/25/40 ......... ... |12/25/2017| PRINCIPAL RECEIPT ....[... XXX ... TR 09/25/2040
3136AGDN9| FED NATL MTG ASSN SER 2013-97 CLE ...... ... |12/25/2017| PRINCIPAL RECEIPT ....[... XXX ... .. 14,623 11/25/2028
3137BNN26 | FHLMC MULTIFAMILY ST 1.78% 7/25/19 ....... ... |12/25/2017| PRINCIPAL RECEIPT ....[... XXX ... o 114793 07/25/2019
3137BQZM2| FHLMC MULTIFAMILY ST 2.1% 11/25/22 ....... ... |12/25/2017| PRINCIPAL RECEIPT ....[... XXX ... TR 11/25/2022
3137A2B26 | FHLMC MULTIFAMILY ST 3.8% 8/25/20 ......... ... |03/252017| VARIOUS ............... Lo XXX . 133,402 08/25/2020
3132L6AK7 | FHLMC POOL #v80910 4.0% 12/01/43 ......... ... |12115/2017| PRINCIPAL RECEIPT ....[... XXX ... .. 16,839 12/01/2043
34074MBG5 | FL HSNG FIN CORP 3.4% 07/01/17 ............ ... |07/012017| VARIOUS ............... Lo XXX . 60,000 07/01/2017
31416XFJ4 | FNMA POOL #AB1968 4.5% 12/01/40 .......... ... |12/25/2017| PRINCIPAL RECEIPT ....[... XXX ... 31,015 12/01/2040
3138WFT55 | FNMA POOL #AS5971 3.0% 10/01/30 .......... ... |08/31/2017| WELLS FARGO
SECURITIES ............ c XXX O O O O e [ 0f. 10/01/2030
3138WFVG8| FNMA POOL #AS6014 4.00% 10/01/45 ......... ... |12/25/2017| PRINCIPAL RECEIPT ....|... XXX ... |...... 26951|....... 26951 |....... 28905(....... 28772 ............. [......(1.821) | ... [ (1820) ) e o 26,951 10/01/2045
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31398SU84 | VR FED NATL MTG ASSN .77% 11/25/20 ...... ... |12/25/2017| PRINCIPAL RECEIPT ....|... XXX ... |...... 11,363 ]....... 11,363 [....... 11,519 ....... MA484 | oo (122) (122) 11/25/2020
3136AHUVO | VR FED NATL MTG ASSN 2.323% 112518 ..... ... |12/252017| PRINCIPAL RECEIPT ....|... XXX ... |...... 14962 ....... 14962 (....... 15276 |....... 15113 e e (151) 11/25/2018
3137BKWB2| VR FHLMC MULTIFAMILY 2.35% 4/25/21 ...... ... |12/252017| PRINCIPAL RECEIPT ....|... XXX ... |....... 8468 |......... 8468 |......... 8,634|.........8602 ... (135) 04/25/2021
3199999 Subtotal - Bonds - U.S. Special Revenue, Special Assessment ......................................................... 897,208 |...... 890,646 |...... 921,766 | ...... 850,768 (17,669) . XXX
Bonds - Industrial and Miscellaneous (Unaffiliated
00104UAA6 | AEP TEXAS CENTRAL 0.880% 12/01/18 ....... ... |12/15/2017| PRINCIPAL RECEIPT ....[... XXX ... 12/01/2018
02007CAD4 | ALLY AUTO RECEIVABLE 1.47% 4/15/20 ...... ... |03/21/2017 VARIOUS o XXX 04/15/2020
02005AFE3 | ALLY MASTER OWNER TR 1.83% 1/15/21 ..... ... |10/15/2017| VARIOUS .. Lo XXX 01/15/2021
02582JGS3 | AMERICAN EXPRESS CRE 1.26% 1/15/20 ..... ... |04/15/2017| VARIOUS Lo XXX 01/15/2020
037680AA3 | APPALACHIAN CONSUME 2.0076% 2/1/24 ... | ... |12/15/2017| PRINCIPAL RECEIPT ....[... XXX ... 02/01/2024
048312AD4 | ATLANTIC CITY ELEC 5.550% 10/20/23 ........ ... |12115/2017| PRINCIPAL RECEIPT ....[... XXX ... 10/20/2023
06406HCL1 | BANK OF NEW YORK 2.1% 08/01/2018 ........ ... |07/19/2017| US BANCORP
INVESTMENTSINC ... Lo XXX 08/01/2018
064159AM8 | BANK OF NOVA SCOTIA 2.55% 1/12/17 ....... ... |01/122017) MATURITY .............. Lo XXX 01/12/2017
05581RAD8 | BMW VEHICLE LEASE TR 1.34% 1/22/19 ...... ... |12/20/2017| PRINCIPAL RECEIPT ....[... XXX ... 01/22/2019
05565QDC9 | BP CAPITAL MARKETS 1.676% 05/03/19 ...... ... |03/09/2017| WELLS FARGO
SECURITIES ............ XXX 99,149 ...... 100,000 ...... 100,000 ...... 100,000 [ .o | [ e [ 100,000 05/03/2019
rm | 14041NET4 | CAPITAL ONE MULTI-AS 1.48% 7/15/20 ....... ... |04/19/2017| VARIOUS XXX 99,969 |...... 100,000 ...... 100,438 ...... 100,106 | ..o | (B8) [ e (B8) [ 100,038 | ... 07/15/2020
— [ 14912L6F3 | CATERPILLAR FINANCIA 2.25% 12/1119 ....... ... |12/08/2017| MILLENNIUM ADVISORS
e LLC ... XXX 100,291 | ...... 100,000 ...... 100653 | ...... 100449 oo | (A [ A [ 100,308 12/01/2019
= | 15200WAB1| CENTERPOINT ENERGY 2.45% 10/15/21 ...... ... |12/15/2017| PRINCIPAL RECEIPT ....|... XXX ... |...... 16,934 |....... 16,934 ....... 17,087 |....... 17,045 [P U \ 10/15/2021
12532AAW9| CFCRE COMMERCIAL MOR 1.5% 11/10/49 ... | ... [12/12/2017| PRINCIPAL RECEIPT ....|... XXX ... |...... 26,119 ....... 26,1191 ....... 26,118 26118 (. e T T 11/10/2049
17275RAR3 | CIESCO SYSTEMS INC 2.125% 3/01/19 ........ ... |05/26/2017| CITIGROUP GLOBAL
MKTS ... Lo XXX 100271 oo | ) [ @9 , , 03/01/2019
12558GAC9 | CIT EQUIPMENT COLLAT 1.5% 10/21/19 ...... ... |12/20/2017| PRINCIPAL RECEIPT ....[... XXX ... 66,660 [..........co |eee A A 10/21/2019
17319WAAT7 | CITIGROUP COML MTG TR SER 2013-SMP ... | ... |12/12/2017| PRINCIPAL RECEIPT ....|[... XXX ... . 176,784 UL PR [P P PO 01/12/2018
12623PAD8 | CNH EQUIPMENT TRUST 1.610% 5/17/21 ... ... |12/15/2017| PRINCIPAL RECEIPT ....[... XXX ... .. 20,403 [P R , P PO 05/17/2021
210717AA2 | CONSUMERS SECURITIZA 1.33% 11/2/20 ..... ... |12/01/2017| PRINCIPAL RECEIPT ....[... XXX ... .. 31,609 . [P R ) 11/02/2020
254683BQ7 | DISCOVER CARD EXECUT 1.45% 3/15/21 ..... ... |04/20/2017| VARIOUS ............... Lo XXX . 149,813 . [P UL PR 03/15/2021
29366AAA2 | ENTERGY LOUISIANAIN 2.04% 9/1/23 ........ ... |12/01/2017| PRINCIPAL RECEIPT ....[... XXX ... 254 . 2T 2T , 09/01/2023
30231GAV4 | EXXON MOBIL CORPORAT 2.22% 3/01/21 ... ... |07/10/2017| WELLS FARGO
SECURITIES ............ Lo XXX 03/01/2021
33850BAC1 | FLAGSTAR MORTGAGE TR 3.50% 3/25/47 ... | ... [12/01/2017| PRINCIPALRECEIPT ....|... XXX ... 03/25/2047
34530UAA9 | FORD CREDIT AUTO OWN 2.31% 8/15/27 ..... ... |121152017| VARIOUS ............... Lo XXX 08/15/2027
36416UAGO | GMRF MORTGAGE ACQUIS 3.50% 7/25/56 .... | ... |12/25/2017| PRINCIPAL RECEIPT ....[... XXX ... 07/25/2056
43814KAC5 | HONDA AUTO RECEIVABL 1.05%10/15/18 ... ... |12/15/2017| PRINCIPAL RECEIPT ....[... XXX ... , , \ c 19, 10/15/2018
44890RAC5 | HYUNDAI AUTO RECEIVA .79% 7/16/18 ........ ... |04/15/2017| PRINCIPAL RECEIPT ....|... XXX ... |...... 16,042|....... 16,042 |....... 16,038 |....... 16,037 07/16/2018
458140AJ9 | INTEL CORP 3.3% 10/01/21 ................... ... |12/08/2017| WELLS FARGO
SECURITIES ............ XXX 103663 |...... 100,000 ...... 106,690 ...... 105,009 ! 10/01/2021
46361TAAQ | IRVINE CORE OFFICE TRUST SER 2013- ... ... |121152017| PRINCIPAL RECEIPT ....|... XXX ... |...... 19,558 |....... 19,558 |....... 19442 ... e [EETRTTTTIU PO [P R , [EETRTTTTIU PO e 05/15/2048
46625HJG6 | JP MORGAN CHASE 1.8% ..............o..e. ... |09/29/2017) CHASE ................. XXX 225180 ...... 225,000 ]...... 228,208 |...... 225746 [P UL PR e 01/25/2018
46640BAC8 | JP MORGAN MORTGAG 3.50% 05/25/43 ....... ... |12/25/2017| PRINCIPAL RECEIPT ....[... XXX ... ... 26,390 [P U 05/25/2043
46647EAA9 | JP MORGAN MORTGAG 3.50% 10/25/46 ....... ... |12/25/2017| PRINCIPAL RECEIPT ....[... XXX ... \ \ 092]......... 7,091 \ 10/25/2046
46639GAUO | JP MORGAN MORTGAGE 2.500% 3/01/43 ... ... |12/25/2017| PRINCIPAL RECEIPT ....[... XXX ... , , 985 | e [ 279 279 , 03/01/2043
54627RAB6 | LOUISIANA LOC GOVT 2.470% 2/01/119 ........ ... |02/15/2017| PRINCIPAL RECEIPT ....[... XXX ... 56,669 [ .......oooo |veeee (Do T 02/01/2019
57636QAB0 | MASTERCARD INC 3.375%,4/01/24 ............ ... |10/05/2017| MILLENNIUM ADVISORS
LLC ... o XXX 133,453 04/01/2024
585055BA3 | MEDTRONIC INC 1.375% ..............ceeuee ... |03/22/2017| BANC/AMERICA
SECULLC .............. Lo XXX 249,402 509 (. [ BT BT 04/01/2018
58933YAGO | MERCK& COINC 1.3% ... ... |04/10/2017| WELLS FARGO
SECURITIES ............ o XXX 249,932 946 .. (126) ] (126) ] , 05/18/2018
594918AY0 | MICROSOFT CORP 1.85% 2/12/20 ............. ... |09/14/2017| CREDIT RESERCH &
TRADINGLLC ........... Lo XXX 99,994 02/12/2020
61764XBE4 | MORGAN STANLEY BAML 1.548% 3/15/48 ..... ... |12/15/2017| PRINCIPAL RECEIPT ....[... XXX ... 19,573 03/15/2048
61760VAMS5 | MORGAN STANLEY CAPIT 2.11% 3/15/45 ... ... |02/15/2017| PRINCIPAL RECEIPT ....[... XXX ... 25,568 03/15/2045
63946BAEO | NBCUNIVERSAL MEDIA 4.375% 4/01/21 ... ... |11/14/2017] GOLDMAN SACHS &cO .|... XXX ... 98,028 04/01/2021
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65477WACO| NISSAN AUTO RECEIVAB 1.11% 5/15/19 ...... ... |12115/2017| PRINCIPAL RECEIPT ....|... XXX ... |...... 76,210 ....... 76210 ....... 76,208 ....... 76,200 05/15/2019
65474VAJ0 | NISSAN MASTER OWNER 1.44% 2/15/20 ...... ... [10/17/2017| VARIOUS ............... s XXX 124966 | ...... 125000 |...... 124965 | ...... 124,950 02/15/2020
67741YAB4 | OHIO PHASE-IN-RECOVE 2.049% 7/1/20 ...... ... [12/15/2017| PRINCIPAL RECEIPT ....[... XXX ... |....... TA43| ... TA43 ... 7541|.........7538 07/01/2020
68784UAB8 | OSCAR US FUNDING TRU 2.3% 11/15/19 ...... ... [12115/2017| PRINCIPAL RECEIPT ....[... XXX ... |...... 10,370 ....... 10,370 | ....... 10,383 ... 11/15/2019
717081DX8 | PFIZER INC 1.950% 6/03/21 ................... ... |04/11/2017| MARKETAXESSCORP ..|... XXX ... |...... 64,815|....... 65,000 (....... 64,904 | ... 64,915 06/03/2021
81733YAA7 | SEQUOIA MORTGAGE TRU 3.5% 2/5/45 ....... ... |12/25/2017| PRINCIPAL RECEIPT ....|... XXX ... |...... 27,007 |....... 27,007 |....... 217291 ... 27,771 02/05/2045
81745NAR0O | SEQUOIA MORTGAGE TRU 4.0% 4/25/44 ... ... [12/25/2017| PRINCIPAL RECEIPT ....[... XXX ... |....... 6,602|......... 6,602(......... 6824|.............. 04/25/2044
83085GAA6 | SKOPOS AUTO RECEIVAB 3.55% 2/15/16 ..... ... |12/15/2017| PRINCIPAL RECEIPT ....[... XXX ... |..... 127,751 | ... 127,751 ... 127,272 ...... 127,303 02/15/2020
842400GF4 | SOUTHERN CAL EDISON 1.845% 2/1/22 ....... ... |08/01/2017| CALLED @ 100.0000000 .|... XXX ... |....... 743 743 743 7,143 02/01/2022
87612EAZ9 | TARGET CORP 2.900% 1/15/22 ................ ... |04/25/2017| WELLS FARGO
SECURITIES ............ o XXX 128263 | ...... 125000 |...... 129,758 | ...... 129,079 01/15/2022
882508AY0 | TEXAS INSTRUMENTS IN 2.75% 3/12/21 ...... ... |09/14/2017| STIFEL NICOLAUS ...... o XXX 102,556 | ...... 100,000 |...... 100,701 | ...... 100,479 e U I U P ; TR R e 03/12/2021
89231MAD7 | TOYOTA AUTO RECEIVAB 1.18% 6/17/19 ..... ... |04/20/2017| VARIOUS ............... o XXX 174821 ... 175,000 174760 ..o [ 103 103 : 06/17/2019
89236TCU7 | TOYOTAMOTOR CREDIT 1.7% 2/19/19 ....... ... |04/18/2017| SG AMERICAS
SECURITIES ............ o XXX 100,193 | ...... 100,000 02/19/2019
89656FACO | TRINITY RAIL LEASING 3.89% 7/15/43 .........|... |12/152017| PRINCIPALRECEIPT ....|... XXX ... [....... 8122|......... 8,122 07/15/2043
91159HHHS | US BANCORP 2.200% 4/25/19 ................. ... |05/02/2017| WELLS FARGO
SECURITIES ............ o XXX 85773 |....... 85,000 04/25/2019
92343VBP8 | VERIZON COMM INC 3.65% 09/14/2018 ....... ... |08/11/2017| WELLS FARGO
T SECURITIES ............ o XXX 102,177 | ...... 100,000 09/14/2018
I | 92826CAB8 | VISAINC2.2% 12114/20 ... ... |03/10/2017| US BANCORP
o INVESTMENTS INC ... o XXX 139,873 | ...... 140,000 12/14/2020
00842AAD1 | VR AGATE BAY MORTGAG 3.50% 6/25/45 ..... ... [12/25/2017| PRINCIPAL RECEIPT ....[... XXX ... |....... 8,048|......... 8,048 06/25/2045
05522RCT3 | VR BANK OF AMERICA .50125% 6/15/20 ...... ... |04/18/2017| VARIOUS ............... o XXX 125117 | ... 125,000 06/15/2020
126802CY1 | VR CABELA'S MASTER .6245% 7/15/22 ........ ... |03/27/2017| VARIOUS ............... o XXX 150,211 | ...... 150,000 07/15/2022
17322GAAT | VR CITIGROUP MORTGAG 4.0% 1/01/35 ...... ... [12/25/2017| PRINCIPAL RECEIPT ....[... XXX ... |...... 50918 ....... 50,918 01/01/2035
12652CAC3 | VR CREDIT SUISSE MOR 3.5% 10/25/47 ....... ... [12/12572017| VARIOUS ............... o XXX 3991 ......... 3,991 10/25/2047
36159LCKO | VR GE DEALER FLOOR .52727% 7/20/119 ...... ... |04/24/2017| VARIOUS ............... o XXX 150,000 ...... 150,000 07/20/2019
46643DAE7 | VR JP MORGAN MORTG 3.500% 9/25/44 ...... ... |12/25/2017| PRINCIPAL RECEIPT ....|... XXX ... |...... 21907 |....... 21,907 09/25/2044
46647SBY5 | VR JP MORGAN MORTGAG 2.50% 8/25/47 ... | ... [12/25/2017| PRINCIPAL RECEIPT ....|... XXX ... |[....... 9876|......... 9,876 08/25/2047
46643KAA9 | VR JP MORGAN MORTGAG 3.0% 10/1/29 ..... ... [12/25/2017| PRINCIPAL RECEIPT ....[... XXX ... |...... 28431|....... 28,431 10/01/2029
46641YAA1 | VR JP MORGAN MORTGAG 3.0% 6/25/29 ..... ... |12/252017| PRINCIPAL RECEIPT ....[... XXX ... |....... 7516 |......... 7,516 06/25/2029
59166BAA9 | VR METLIFE SECURITIZ 3.00% 4/25/55 ........ ... |12/25/2017| PRINCIPAL RECEIPT ....[... XXX ... |....... 3533|......... 3,533 04/25/2055
64829EAA2 | VR NEW RESIDENTIAL 3.75% 12/25/24 ........ ... [12/25/2017| PRINCIPAL RECEIPT ....[... XXX ... |...... 29526 |....... 29,526 12/25/2024
64829GAAT7 | VR NEW RESIDENTIAL 3.750% 11/26/35 ...... ... [12/25/2017| PRINCIPAL RECEIPT ....[... XXX ... |...... 24624 |....... 24624 11/26/2035
81745JAA6 | VR SEQUOIA MORTGAGE 3.500% 9/25/43 .....| ... |12/25/2017| PRINCIPAL RECEIPT ....[... XXX ... [...... 16,230 |....... 16,230 09/25/2043
82281EBR7 | VR SHELLPOINT CO-ORI 3.0% 10/25/31 ....... ... |12/01/2017| PRINCIPAL RECEIPT ....[... XXX ... |....... 2,089|......... 2,089 10/25/2031
97651LAC5 | VR WINWATER MORTGAGE 3.50% 6/20/45 ....| ... [12/01/2017| PRINCIPAL RECEIPT ....|... XXX ... |[....... 3138|......... 3,138 06/20/2045
25468PDA1 | WALT DISNEY CO 1.85% 05/30/19 ............. .. |05/24/2017| MILLER TABAK HIRSCH
&CO ..o XXX 50,238 ....... 50,000 05/30/2019
94989QAS9 | WELLS FARGO COMMERC 1.56% 12/15/47 ....| ... |12/15/2017| PRINCIPAL RECEIPT ....[... XXX ... [...... 33235(....... 33,235 12/15/2047
94989KAS2 | WELLS FARGO COMMERCI 1.47% 6/15/48 ... | ... [12/15/2017| PRINCIPAL RECEIPT ....|... XXX ... [...... 16,089....... 16,089 06/15/2048
94988HAC5 | WELLS FARGO COMMERCI 2.9% 10/15/45 ... | ... [12/15/2017| PRINCIPAL RECEIPT ....|... XXX ... |[.......... 95| .. 95 10/15/2045
92890NAS8 | WF-RBS COMMERCIAL 0.734% 12/15/45 ... .. ... [01/15/2017| PRINCIPAL RECEIPT ....[... XXX ... |...... 30,344 |....... 30,344 12/15/2045
92938CAD9 | WF-RBS COMMERCIAL MO 4.153% 8/15/4 ... ... [11115/2017| VARIOUS ............... o XXX 188474 | ...... 175,000 08/15/2046
98161JAD9 | WORLD OMNI AUTO RECE 1.51% 5/15/20 ..... ... |12/15/2017| PRINCIPAL RECEIPT ....|... XXX ... |...... KENALN T 33,711 05/15/2020
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffi I|ated) ...................................................... ... 5810657 ..... 5,771,379 .. ... 5,832,303 ..... 5608523 |.............|..... (13272) [ ............. ... (13272) [ ........... |..... 5,808,087 . XXX
8399997 Subtotal - Bonds - Part 4 ... ... . 7181612 ... 7137744 | .. ... 7,235,758 ..... 6,930,818 ............. |..... (34,79) [............. [...... (34,79) [........... |..... 7,182,173 . XXX
8399998 Summary Item from Part 5for Bonds ... ... 1,058516..... 1,001,200 ..... 1,054,777 oo (490) ... (490)[........... |..... 1,054,287 . XXX
8399999 Subtotal -Bonds ... .. 8,240,129 ..... 8,138,944 | ... .. 8,290,535 ... (35,286) | . .. . (35286) |........... |..... 8,236,460 | ... . XXX
8999998 Summary Item from Part 5 for Preferred Stocks ... N Lo XXX . XXX
8999999 Subtotal - Preferred StOCKS . ... ... ..o . XXX ... . XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
88579Y101 [3MCOCOM ... e 10/25/2017| VARIOUS ...............|....... 90.000|...... 19786 ... XXX... [....... 17558 | o e e e e e 17,558 | oo | 2227 ......... 2227 ... 471, XXX
G1151C101 | ACCENTUREPLC ... 12/08/2017| VARIOUS ...............|...... 320.000...... 42348 (... XXX ... |....... 29,983 |....... 37482 ...... (TA498) ... | (7498)|........... |....... 29983 ... | 12,365 ....... 12,365|......... 367[. XXX.
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00724F101 | ADOBESYSINC ......ooovviiiiiiiiiiainn ... |10/25/2017| CONVERGEX, LLC ......|....... 60.000...... 10,307 |... XXX... . XXX,
007903107 .| ADVANCED MICRO DEVICES INC .. 10/25/2017| CONVERGEX, LLC ......|...... 240.000....... 2954 ... XXX... . XXX
001055102 .| AFLACINC ..................ocee. 10/25/2017| CONVERGEX, LLC ......|...... 140.000...... 11,787 ... XXX ... . XXX
00123Q104 | AGNC INVESTMENT CORP ....... 10/25/2017| CONVERGEX, LLC ......|...... 130.000....... 2779... XXX ... . XXX
020002101 .| ALLSTATECORP ........... 12/07/2017| VARIOUS ............... |...... 195.000...... 18930 ... XXX... . XXX,
02079K305 | ALPHABET INCCLA ... ceeveed| .o |10/25/2017) VARIOUS ..o 110000 ...... 96,179 (... XXX ... . XXX
02079K107 | ALPHABETINCCLC ............ooeviinn. ... |08/31/2017| WELLS FARGO
SECURITIES ... |, Lo XXX . XXX
023135106 .| AMAZON COMINCCOM ..........c.oeveennn. ... |10/252017) VARIOUS ............... |[...o.e. 50.000...... 48869|... XXX... . XXX
025932104 .| AMERICAN FINL GROUP INCOHIO ........... ... |08/09/2017| INVESTMENT
TECHNOLOGYGR ......|...... 140.000...... 14,635|... XXX ... . XXX
030420103 .| AMERICAN WATER WORKS CO INC/NE ... ... |10/2522017| VARIOUS ............... |...... 185.000...... 15218 ... XXX ... . XXX
03076C106 | AMERIPRISE FINLINC ................cceeae. ... |10/25/2017] CONVERGEX, LLC ......|....... 30.000f....... 4702(... XXX... . XXX,
031162100 .| AMGENINC .............. ... |12/08/2017) VARIOUS ...............|...... 180.000...... 31,630 (... XXX... . XXX
037411105 .| APACHE CORP ..... . [03/16/2017| VARIOUS ...............|...... 985.000...... 51611(... XXX ... . XXX
037833100 .| APPLE COMPUTER ....... 10/25/2017| CONVERGEX, LLC ......|...... 340.000...... 53,146 ... XXX ... . XXX
038222105 .| APPLIED MATERIALSINC ............ 11/08/2017| VARIOUS ............... |...... 365.000...... 20,385(... XXX... . XXX,
G0585R106 | ASSURED GUARANTY LTD USD 1.0 .. 10/25/2017| VARIOUS ...............|...... 800.000...... 30,982 (... XXX... . XXX
00206R102 [AT&TINC ..o 10/25/2017| CONVERGEX, LLC ......|...... 330.000]...... 11,040 ... XXX ... . XXX
(G0684D107 | ATHENE HOLDING LTD-CLASS A .. 10/25/2017| CONVERGEX, LLC ......|...... 100.000....... 5298 |... XXX... . XXX
049560105 .| ATMOS ENERGY CORP ................. oo |... |10/25/2017| VARIOUS ...............|...... 285.000]...... 23,014 (... XXX... . XXX
053015103 .| AUTOMATIC DATAPROCESSINGINC ... . |08/09/2017| INVESTMENT
TECHNOLOGYGR ......[....... 75.0001....... 8220... XXX... . XXX
053484101 .| AVALONBAY CMNTYSINC ................... 10/25/2017| VARIOUS ............... |...... 120.000...... 21,768 (... XXX ... . XXX
053611109 .| AVERY DENNISON CORP ... |10/2522017| VARIOUS ............... |...... 300.000]...... 28566 (... XXX... . XXX,
053774105 .| AVIS BUDGET GROUP ........ ... |08/09/2017| RBC CAPITAL MARKETS |...... 195.000....... 6229|... XXX... . XXX
057224107 .| BAKER HUGHES INC COM . |05/10/2017| STATE STREET
BROKERAGE ...........|...... 190.000...... 11,394 ... XXX ... . XXX
060505104 .| BANKAMERCORP ............oovivnnnn. ... |10/25/2017| CONVERGEX, LLC ......|..... 1,000.000...... 27,604 (... XXX ... . XXX
064058100 .| BANK NEW YORK MELLON CORP COM ....... ... |12/08/2017| VARIOUS ...............|..... 1,150.000...... 59,731(... XXX... . XXX
067383109 .[BARDCRINC ... . 05/12/2017| RBC CAPITAL MARKETS |...... 110.000...... 33,904 (... XXX... . XXX
071813109 .| BAXTERINTLINC ............... 10/25/2017| VARIOUS ............... |...... 520.000...... 28976 (... XXX... . XXX
084670702 .| BERKSHIRE HATHAWAY INC. . 10/25/2017| CONVERGEX, LLC ......|....... 60.000...... 11,317 ... XXX ... . XXX
086516101 .| BESTBUYINC ................ 10/25/2017| CONVERGEX, LLC ......|....... 80.000....... 4409(... XXX... . XXX
105368203 .| BRANDYWINE RLTY TRBD ...... cooo|.o 120072017 VARIOUS ..o 800.000...... 13,868 ... XXX ... . XXX
110122108 .| BRISTOL MYERS SQUIBBCO ................. ... |02/09/2017| INVESTMENT
TECHNOLOGYGR ......|...... 500.000]...... 25821(... XXX... . XXX
122017106 .| BURLINGTON STORESINC ................... ... |11/08/2017| CONVERGEX, LLC ......|...... 130.0001...... 12,343 ... XXX ... . XXX
12541W209 | C H ROBINSON WORLDWIDE INC COMNEW . | ... |05/10/2017| CANTOR & FITZGERALD | ....... 90.000{....... 6,362 ... XXX... . XXX
127055101 .| CABOTCORP COM ...........cvviviiinnin ... |06/08/2017| RBC CAPITAL MARKETS |...... 885.000...... 46,831|... XXX... . XXX
149123101 .| CATERPILLARINC ..o ... |10/25/2017| CONVERGEX, LLC ......|...... 120.000...... 16,410 ... XXX ... . XXX
124830100 .| CBL & ASSOC PPTYSINCCOM ............... ... |11/0922017) VARIOUS ...............|...... 980.000....... 5663|... XXX... . XXX
124857202 .| CBSCORPNEW ................... 10/25/2017| CONVERGEX, LLC ......|...... 150.000....... 8592 ... XXX... . XXX
151020104 .| CELGENE CORPCOM ........ 10/25/2017| CONVERGEX, LLC ......|....... 30.000f....... 3582|... XXX... . XXX
151897107 | CENTERPOINT ENERGY INC .. 10/25/2017| CONVERGEX, LLC ......|...... 410.000|...... 12,025|... XXX... . XXX,
163851108 .| CHEMOURS CO/THE ......... . ....|... [10/25/2017| CONVERGEX,LLC ......|...... 110.000....... 6,243 ... XXX ... . XXX
166764100 .| CHEVRONCORP ................ccoovvieinnn, ... |10/252017) CONVERGEX, LLC ......|....... 70.000(....... 8280 ... XXX... . XXX
167250109 .| CHICAGO BRIDGE & IRON COMPANY N.V. ... | ... [06/09/2017| CONVERGEX,LLC ......|...... 670.000...... 10,781)... XXX ... . XXX
H1467J104 | CHUBBLTD ........ccooviviiiiiiiieine, . |06/08/2017| VARIOUS ............... |...... 390.000]...... 55122 (... XXX ... . XXX,
171798101 .| CIMAREX ENERGY CO ... 10/25/2017| CONVERGEX, LLC ......|....... 20.000f....... 2258 ... XXX... . XXX
17275R102 | CISCO SYSTEMSINC ... 10/25/2017| CONVERGEX, LLC ......|...... 380.000]...... 13,018 ... XXX ... . XXX
172967424 .| CITIGROUPINC .................... 10/25/2017{ CONVERGEX, LLC ......|....... 40.000]....... 29440 XXX ... . XXX
174610105 .| CITIZENS FINANCIAL GROUP INC . ... |10/25/2017| CONVERGEX, LLC ......|...... 290.000...... 11,028 ... XXX... . XXX,
177376100 .| CITRIXSYSINC ...........covne ... |02/13/2017| VARIOUS ............... |...... 470.000|...... 44498|... XXX... . XXX
12572Q105 | CME GROUP INC ... ...|... |09/08/2017| VARIOUS ...............|...... 220.0001...... 28,009 (... XXX... . XXX
191216100 .| COCACOLACO .......cooiviiiiiie ... |10/25/2017] CONVERGEX, LLC ......|...... 190.000....... 8749|... XXX... . XXX
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194162103 .| COLGATE PALMOLIVECO ..............eene ... |08/09/2017| INVESTMENT
TECHNOLOGYGR ......|...... 275000 ...... 19,669 ... XXX... . XXX
20030N101 | COMCAST CORP CLASSA ..........coovve. ... |10/25/2017] CONVERGEX, LLC ......|....... 60.000....... 2207 ... XXX... . XXX
205887102 .| CONAGRAFOODSINC ..o ... |10/25/2017| CONVERGEX, LLC ......|...... 170.000....... 5764 ... XXX... . XXX
20825C104 | CONOCOPHILLIPS ....... TR ... |10/25/2017| CONVERGEX, LLC ......|...... 170.000 ....... 8473 (... XXX... . XXX
P31076105 | COPA HOLDINGS SA .. TR ... |10/2512017) VARIOUS ............... |...... 455000 ...... 52,340 (... XXX... . XXX
231021106 .| CUMMINSINC ................... 10/25/2017{ CONVERGEX, LLC ......|....... 40.000]....... 7074|... XXX ... . XXX
126650100 .| CVS HEALTH CORPORATION ...... 10/25/2017| CONVERGEX, LLC ......|....... 50.000....... 3770 (... XXX... . XXX
23331A109 [ DRHORTONINCCOM ............ ... |10/25/2017| CONVERGEX, LLC ......|...... 110.000 ....... 4750 (... XXX... . XXX
253868103 .| DIGITALRLTYTRINC ................ ... |08/09/2017| VARIOUS ...............|...... 315.000...... 34702 (... XXX... . XXX
254709108 .| DISCOVER FINANCIAL SERVICES . . |08/10/2017| VARIOUS ............... |...... 610.000...... 37,121(... XXX ... . XXX
25754A201 | DOMINOS PIZZAINC ................. 10/25/2017| CONVERGEX, LLC ......|....... 40.000]....... 7422|... XXX ... . XXX
26078J100 .| DOWDUPONTINC .................... ... |10/25/2017] CONVERGEX, LLC ......|...... 127840 ....... 9,097 ... XXX... . XXX
26138E109 | DR PEPPER SNAPPLE GROUP INC .. . |08/09/2017| VARIOUS ...............|...... 605.000]...... 56,191(... XXX... . XXX
233331107 .| DTEENERGY COCOM ............... ... |10/25/2017] CONVERGEX, LLC ......|....... 40.000]....... 4427 (... XXX... . XXX
263534109 .| DU PONT E | DE NEMOURS & CO ....... ... |09/05/2017| VARIOUS ............... |...... 600.000...... 44665|... XXX... . XXX
26875P101 | EOG RESOURCES, INC eveienod| ... |09/27/2017) CONVERGEX, LLC ......|...... 260.000...... 25248 (... XXX ... . XXX
294429105 .| EQUIFAXINC ... ... |05/10/2017| INVESTMENT
TECHNOLOGYGR ......|...... 220.000]...... 29,861(... XXX... . XXX
G3223R108 | EVERESTRE GROUPLTD ...........ceiveaees ... |02/09/2017| RBC CAPITAL MARKETS |....... 75.000...... 17,145 ... XXX ... . XXX
30219G108 | EXPRESS SCRIPTSHOLDINGCO ............ ... |12/08/2017) VARIOUS ...............|...... 340.000...... 241410 XXX ... . XXX
30231G102 | EXXON MOBIL CORPORATION ... |10/25/2017| CONVERGEX, LLC ......|...... 290.0001...... 24069 (... XXX... . XXX
315616102 .| FSNETWORKSINCCOM ................ceen ... |06/12/2017| INVESTMENT
TECHNOLOGYGR ......[....... 80.000...... 10,276 ... XXX ... . XXX
30303M102 | FACEBOOKINC ..o, 10/25/2017| VARIOUS ...............|...... 300.000...... 48891|... XXX... . XXX
32008D106 | FIRST DATA CORP - CLASS A . ... |11/08/2017) VARIOUS ...............|...... 840.000...... 14,388 ... XXX... . XXX
337932107 .| FIRSTENERGY CORPCOM ................... ... |08/09/2017| VARIOUS ............... |...... 770000 ...... 24383 (... XXX... . XXX
35671D857 | FREEPORT-MCMORAN COPPER & GOLD INC | ... [10/25/2017| CONVERGEX, LLC ......|...... 210.000....... 3089(... XXX... . XXX
369604103 .| GENERALELECTRICCO ..................... . |08/09/2017| VARIOUS ...............|..... 4,362.000 | ..... 127,089 (... XXX ... . XXX
37045100 | GENERAL MOTORS CO ... 11/09/2017| CONVERGEX, LLC ......|...... 535.000]...... 2299 ... XXX... . XXX
375558103 .| GILEAD SCIENCESINC .......... ... |10/2522017| VARIOUS ............... |...... 370.000]...... 26,318 (... XXX ... . XXX,
38141G104 | GOLDMAN SACHS GROUP INC .. ... |... |06/08/2017| VARIOUS ...............|[...... 405.000]...... 89,876 (... XXX... . XXX
399473107 .| GROUPONINC ... ... |06/08/2017| BLOOMBERG
TRADEBOOK ........... [..... 3,020.000....... 9239 ... XXX... . XXX
406216101 .| HALLIBURTONCO .........cooviviiiiinnne. ... |10/25/2017] CONVERGEX, LLC ......|....... 90.000{....... 3727|... XXX ... . XXX,
418056107 .| HASBROINC ............... ... |11/08/2017| VARIOUS ............... |...... 200.000...... 18,875|... XXX... . XXX
423452101 .| HELMERICH & PAYNE INC . 102/09/2017| INVESTMENT
TECHNOLOGYGR ......|...... 230.000]...... 15,715 ... XXX ... . XXX
G4412G101 |HERBALIFELTD ......ooviiiiiiiie ... |08/10/2017| INVESTMENT
TECHNOLOGYGR ......|...... 120.000....... 7867 ... XXX... . XXX
437076102 .| HOME DEPOTINC ... ... |10/25/2017] CONVERGEX, LLC ......|...... 100.000...... 16,614 ... XXX ... . XXX
44106M102 | HOSPITALITY PPTYSTRCOMSHBEN ....... ... |12/072017) VARIOUS ...............|...... 435.000]...... 12,930 ... XXX... . XXX
404341105 .[HPINC ... 10/25/2017| CONVERGEX, LLC ......|...... 470.000]...... 10175|... XXX ... . XXX,
444859102 .| HUMANAINC ........ 10/25/2017| CONVERGEX, LLC ......|....... 40.000]....... 9930 ... XXX... . XXX
447011107 .| HUNTSMAN CORP .. ....| ... [10/25/2017| CONVERGEX, LLC ......|....... 90.000{....... 2670(... XXX... , . XXX
45168D104 | IDEXXCORP ..........ccoovviiiiiiia, 12/08/2017| VARIOUS ............... |...... 110.000...... 17,755 ... XXX ... , . XXX
452308109 .| ILLINOIS TOOL WORKS INC oo |... |11/08/2017| VARIOUS ............... | 335.000]...... 50,757 ... XXX ... [....... 33,043(....... 41,024 . XXX
G47791101 | INGERSOLL-RANDPLC ...........coovvennn ... |02/10/2017| INVESTMENT
TECHNOLOGYGR ......|...... 120.000....... 9809 |... XXX...|....oovns 9438 |......... 9,005 . XXX
460690100 .| INTERPUBLIC GROUP COSINC .............. . |08/10/2017| INVESTMENT
TECHNOLOGYGR ......|...... 580.000...... 12,154 ... XXX ... 13,578 . XXX
461202103 .| INTUITCOM .......cooiiiiiiiiiie ... |10/25/2017] CONVERGEX, LLC ......|....... 50.000{....... 7460 (... XXX... ....5731 . XXX
832696405 .| JM SMUCKER CO . |08/09/2017| STATE STREET
BROKERAGE ...........|...... 140.000...... 17,023 ... XXX ... 17,928 . XXX
478160104 .| JOHNSON & JOHNSON ............oovvvnnnn ... |11/08/2017| VARIOUS ............... |...... 360.000]...... 49695|... XXX... .. 41,476 . XXX
46625H100 | JPMORGAN CHASE & CO ... |10/25/2017| CONVERGEX, LLC ......|...... 290.000...... 29295 (... XXX... coe... 25024 . XXX
485170302 .| KANSAS CITY SOUTHERN . |01/27/2017| CONVERGEX, LLC ......|....... 60.000....... 5160 ... XXX... |......... 5830 |......... 5,091 . XXX
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489170100 .| KENNAMETALINC ............oooiiiiiinnnn ... |08/09/2017| INVESTMENT
TECHNOLOGYGR ......|...... 330.000]...... 11,873 ... XXX ... . XXX
482480100 .| KLA-TENCORCORPCOM ................ ... |05/10/2017] CONVERGEX, LLC ......|....... 70.000f....... 7,054 ... XXX... . XXX
521865204 .|LEARCORP ................ e ... |10/252017) CONVERGEX, LLC ......|....... 20.000f....... 3428|... XXX... . XXX
534187109 .| LINCOLN NATL CORP IND .. TR ... |10/252017) CONVERGEX, LLC ......|....... 60.000....... 4581(... XXX... . XXX
554382101 .| MACERICHCOCOM ........ . ....|... |02/09/2017| RBC CAPITAL MARKETS |...... 150.000...... 10,208 ... XXX ... . XXX
G5785G107 | MALLINCKRODTPLC ....... ...|... |10/25/2017| CONVERGEX, LLC ......|....... 90.000{....... 2815[... XXX ... . XXX
56418H100 | MANPOWERGROUP INC. ... ....|... |10/25/2017) CONVERGEX, LLC ......|....... 35.000(....... 4310(... XXX... . XXX
57636Q104 | MASTERCARDINCCLA ........... ....|... |10/2512017) CONVERGEX, LLC ......|....... 60.000....... 8777 ... XXX... . XXX
57772K101 | MAXIM INTEGRATED PRODS INC .. ... |... [10/25/2017) CONVERGEX,LLC ......|....... 90.000f....... 4628(... XXX... . XXX
580135101 .| MCDONALDS CORP ............... ... |... |10/25/2017| CONVERGEX, LLC ......|....... 50.000....... 8179|... XXX ... . XXX
58155Q103 | MCKESSON CORP ....... . oo |... |10/25/2017| VARIOUS ............... | 160.000...... 24628 (... XXX ... . XXX
58933Y105 | MERCK & CO INC NEW .. 10/25/2017| CONVERGEX, LLC ......|...... 230.0001...... 14,346 ... XXX ... . XXX
594918104 .| MICROSOFTCORP ......... o] ... |12/08/2017) VARIOUS ............... | ... 1,235.000...... 93,356 (... XXX... . XXX
61166W101 | MONSANTOCO ............ ... | ... [10/25/2017| CONVERGEX, LLC ......|....... 20.000f....... 2433|... XXX... . XXX
617446448 .| MORGAN STANLEY COM ... ...|... [10/25/2017| CONVERGEX, LLC ......|...... 140.000 ....... 7,068(... XXX... . XXX
62989*105 . | NAMICO Class B Shares ....................... ... |10/15/2017] HAMILTON CAPITAL
MANAGEMENT .........|....... 70.000f....... 3500(... XXX... 20,168 | .....(16,668)|............. [ | (16,668) . XXX
63938C108 | NAVIENTCORP .........civiiiiiiiiiiinnnn ... |02/13/2017| VARIOUS e 2,220.000...... 34515(... XXX ... . 36475 e (7,387) . XXX
T 62886E108 | NCR CORPORATIONCOM .................... ... |03/17/2017| VARIOUS ............... |...... 820.000]...... 35965(... XXX... 33259 |......(5046) | ... [ (5,046) . XXX
> [ 641100106 .| NETFLIX.COMINC ... ... |10/252017) CONVERGEX, LLC ......|....... 40.000]....... 7736 ... XXX... 2 1 . XXX
O | 648287201 | NEW RESIDENTIAL INVESTMENT .. ... |... |10/25/2017) CONVERGEX, LLC ......|...... 180.000....... 3,001 |... XXX... . XXX
651639106 .| NEWMONT MININGCORP ......... ...|... |03/15/2017| CANTOR & FITZGERALD |...... 390.000]...... 13147 ... XXX ... . XXX
65339F101 | NEXTERAENERGYINC ......... ... |... [10/25/2017| CONVERGEX, LLC ......|....... 50.000....... 7692(... XXX... . XXX
654106103 .| NIKEINCCLB ........... ... |... |08/09/2017) CONVERGEX, LLC ......|...... 510.000]...... 30461(... XXX... . XXX
655664100 .| NORDSTROMINC ............. ...|... |03/03/2017| CONVERGEX,LLC ......|...... 125.000....... 5765(... XXX... . XXX
655844108 .| NORFOLK SOUTHERN CORP ... ....|... [10/25/2017) CONVERGEX, LLC ......|....... 20.000f....... 2564 ... XXX... . XXX
665859104 .| NORTHERN TRUST CORP ....... o). |07/27/2017) VARIOUS ...............|...... 270.000...... 23413 (... XXX ... . XXX
67066G104 | NVIDIACORP COM ......... ..|... [10/25/2017| VARIOUS ...............|...... 350.000...... 38513 (... XXX... . XXX
680223104 .| OLD REP INTL CORP .. ...|... |06/15/2017| VARIOUS ...............|.....2,020.000]...... 39,759 (... XXX... . XXX
681919106 .| OMNICOMGROUP ................... ... |... [10/25/2017| VARIOUS ...............|...... 850.000]...... 70274 (... XXX ... . XXX,
700517105 .| PARK HOTELS & RESORTS INC-WI .. 10/25/2017| CONVERGEX, LLC ......|...... 200.000....... 5614 ... XXX ... . XXX
713448108 .| PEPSICO INC . ceveeeoo| ... |10/25/2017) CONVERGEX, LLC ......|...... 150.000...... 16,518 ... XXX ... . XXX
717081103 .| PFIZERINC .............. oo.|... |10/25/2017) VARIOUS ............... [..... 2,095.000...... 70137 (... XXX... . XXX
72147K108 | PILGRIM'S PRIDE CORP ....... ... |... |10/25/2017) CONVERGEX, LLC ......|...... 160.000....... 4929(... XXX... . XXX,
723787107 .| PIONEER NAT RES CO COM ... ... |... [10/25/2017| CONVERGEX, LLC ......|....... 40.000]....... 5684 ... XXX... . XXX
693517106 | PPL CORPORATION ............... ...|... [10/252017| CONVERGEX, LLC ......|...... 190.000....... 7158 (... XXX ... . XXX
742718109 .| PROCTER & GAMBLECO ....... ....|... |10/25/2017) CONVERGEX, LLC ......|...... 130.000(...... 11,280 ... XXX... . XXX
74340W103 | PROLOGISINC ..o ... |11/08/2017| CONVERGEX, LLC ......|...... 295.000]...... 19,678 ... XXX... . XXX,
744320102 .| PRUDENTIALFINLINC ...........oooounnne. ... |10/25/2017] CONVERGEX, LLC ......|....... 20.000f....... 2223|... XXX ... . XXX
74762E102 | QUANTA SVCS INC COM . oo | ... [120072017) VARIOUS ...............|...... 450.000|...... 17479 ... XXX ... . XXX
751212101 .| RALPH LAUREN CORP ..... ... |... |10/25/2017) CONVERGEX, LLC ......|....... 50.000f....... 4590 (... XXX... . XXX
7591EP100 | REGIONS FINL CORP NEW ... ...|... [10/25/2017| CONVERGEX, LLC ......|...... 760.000...... 11,822 ... XXX... . XXX,
762760106 .| RICEENERGYINC ..............ooeenne ... | ... |06/08/2017| RBC CAPITAL MARKETS |...... 630.000...... 12,298 ... XXX... . XXX
773903109 .| ROCKWELL AUTOMATION INC COM ... 10/25/2017| CONVERGEX, LLC ......|....... 70.0001...... 13,091 )... XXX ... . XXX
778296103 .| ROSS STORESINC ........... 10/25/2017| VARIOUS ............... |...... 270.0001...... 16,234 ... XXX ... . XXX
V77807103 | ROYAL CARRIBEAN CRUISE .. ... |... [10/25/2017| CONVERGEX, LLC ......|....... 30.000f....... 3635[... XXX... . XXX
749660106 .|RPCINC .............covnn .o..|... [10/25/2017| CONVERGEX, LLC ......|...... 210.000....... 4641(... XXX... . XXX
78409V104 | S&P GLOBALINC ........ ....|... [10/25/2017) CONVERGEX,LLC ......|....... 30.000f....... 4821(... XXX... . XXX
806857108 .| SCHLUMBERGERLTD ...............ccetae. ... |02/09/2017| INVESTMENT
TECHNOLOGYGR ......|...... 404.000]...... 32830 (... XXX... . XXX
G7945M107 | SEAGATE TECHNOLOGY ...........ccceennne. ... |08/09/2017| VARIOUS ...............|..... 1,380.000...... 53511[... XXX... . XXX
828806109 .| SIMON PROPERTY GROUP INC . . |06/08/2017| VARIOUS ...............|...... 290.0001...... 45668 (... XXX... e . . XXX
83088M102 | SKYWORKS SOLUTIONS INC ... .oo.| ... [10/25/2017| CONVERGEX, LLC ......|....... 20.000f....... 2,002... XXX... 043 | e e e . XXX
833034101 .| SNAPONINC ......ooovviiiiiiiie ... |03/16/2017| INVESTMENT
TECHNOLOGYGR ......[....... 90.000{...... 15,536 ... XXX ... | 15323 . 15414 (92) | [ . XXX
85207U105 | SPRINTNEXTELCORP ... ... |10/202017| CONVERGEX, LLC ......|..... 2,240.000...... 16,961)... XXX... , 861[...... (1873) .o | [ (1,873) . XXX
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852234103 .| SQUAREINC ..........ccoooiiiiiiiiiin .. |10/25/2017) CONVERGEX, LLC ......|...... 140.000 ....... 4602(... XXX... . XXX,
855244109 .| STARBUCKS CORP COM ... ... |05/10/2017| CONVERGEX, LLC ......|...... 500.000]...... 30,328 (... XXX... . XXX
867914103 .| SUNTRUST BANKS INC ....... . |08/09/2017| INVESTMENT
TECHNOLOGYGR ......|...... 640.000...... 36230 (... XXX... . XXX
871503108 .| SYMANTECCORP ...........coviviiinnn.. 11/08/2017{ VARIOUS ...............|..... 2,140.000...... 65590 (... XXX... . XXX,
871829107 .| SYSCOCORP .............. 10/25/2017| VARIOUS ...............|...... 180.000....... 9381|... XXX... . XXX
741447108 | T ROWE PRICE GROUP INC .. ... |10/25/2017) CONVERGEX, LLC ......|....... 70.000(....... 6652|... XXX... . XXX
87612E106 | TARGETCORP ..o, . 03/03/2017| CITIGROUP GLOBAL
MKTS ..o 200.000...... 11435]... XXX ... . XXX,
879433829 .| TELEPHONE AND DATA SYSTEMS ........... 10/25/2017| CONVERGEX, LLC ......|....... 30.000(......... 843|... XXX... . XXX
882508104 .| TEXAS INSTRUMENTS INC 10/25/2017| VARIOUS ...............|...... 270.0001...... 24615(... XXX ... . XXX
887317303 .| TIMEWARNER ................ ... | ... [10/25/2017| CONVERGEX, LLC ......|....... 40.000]....... 3950 (... XXX... . XXX
H8817H100 | TRANSOCEANLTD. .......covvviiiniiiinnnn . [03/15/2017| VARIOUS ...............|..... 1,770.000 ...... 22,823 (... XXX ... . XXX,
899896104 .| TUPPERWARE BRANDS CORPORATION ..... 10/25/2017| VARIOUS ...............|...... 255.0001...... 15280 ... XXX ... . XXX
902494103 .| TYSON FOODSINCCLADEL ................ ... 12/08/2017| VARIOUS ...............|...... 890.000...... 64,402 (... XXX ... . XXX
907818108 .| UNION PACIFICCORP ........... ... |10/25/2017] CONVERGEX, LLC ......|....... 80.000....... 8793 ... XXX... . XXX
911312106 .| UNITED PARCEL SERVICE-CL B . . 102/09/2017| INSTINET .........cooooi|onnnn. 280.000...... 29847(... XXX ... . XXX,
911363109 .| UNITED RENTALINCCOM .............. 12/07/2017| VARIOUS ...............|...... 330.000]...... 41384|... XXX... . XXX
91307C102 | UNITED THERAPEUTICS CORP DEL . 10/25/2017| CONVERGEX, LLC ......|....... 30.000f....... 3689(... XXX... . XXX
91324P102 | UNITEDHEALTH GROUPINC ......... ... |10/25/2017] CONVERGEX, LLC ......|....... 70.000{...... 14535|... XXX... . XXX
91529Y106 | UNUMGROUP ............ccoivviiiiiiinn, . |05/10/2017| STATE STREET
BROKERAGE ...........|...... 190.000....... 8805(... XXX... . XXX
91913Y100 | VALEROENERGYCORP ..................... 10/25/2017| CONVERGEX, LLC ......|....... 50.000{....... 3879 (... XXX... . XXX
922475108 .| VEEVA SYSTEMSIINC ... 10/25/2017{ CONVERGEX, LLC ......|....... 70.000f....... 4143 (... XXX... . XXX
92343E102 | VERISIGNINCCOM ........... 11/08/2017| CONVERGEX, LLC ......|...... 255.000]...... 27,832(... XXX... . XXX,
92343V104 | VERIZON COMMUNICATIONS ... 10/25/2017| VARIOUS ...............|...... 550.000...... 26,799 (... XXX... . XXX
92826C839 | VISAINC-CLASSASHRS ........ 12/07/2017| VARIOUS ...............|...... 140.000...... 15417 ... XXX ... . XXX
928563402 .| VMWAREINC .............. 10/25/2017{ CONVERGEX, LLC ......|....... 50.000....... 5944 |... XXX ... . XXX
931142103 .| WAL MART STORESINC ............. 10/25/2017| VARIOUS ............... |...... 300.000]...... 24564 (... XXX... . XXX
931427108 .| WALGREENS BOOTS ALLIANCE INC . 12/07/2017| VARIOUS ............... |...... 520.000]...... 38206 (... XXX... . XXX
254687106 .| WALTDISNEYCO .........oooovviiiinnn 10/25/2017| CONVERGEX, LLC ......|....... 50.000f....... 4886 (... XXX... . XXX
949467106 | WELLCARE HEALTHPLANS,INC ............. 10/25/2017| VARIOUS ............... |...... 170.000...... 26438 (... XXX ... . XXX
958102105 .| WESTERN DIGITALCORP ............ ... |10/25/2017] CONVERGEX, LLC ......|....... 30.000f....... 2622|... XXX... . XXX
959802109 .| WESTERN UNION CO/THE ... |02/09/2017| CONVERGEX, LLC ......|...... 930.000...... 18,838 ... XXX... . XXX
963320106 .| WHIRLPOOL CORP ... ... |02/10/2017| RBC CAPITAL MARKETS |...... 105.000...... 18314 ... XXX ... . XXX
983919101 .[ XILINXINC ..ot . 102/09/2017| INVESTMENT
TECHNOLOGYGR ......|...... 320.000]...... 18,603 ... XXX... . XXX
989701107 .| ZIONSBANCORP ..o 10/25/2017| CONVERGEX, LLC ......]....... 60.000....... 2760 |... XXX... . XXX
9099999 Subtotal - Common Stocks - Industrial and Mlscellaneous (Unaff liated) ...... ..o ... 3755244 .. XXX ... i oo (329,505) | ... O T2T L (330226) | ........... |.....3202512 ... | 33 33 XXX
9799997 Subtotal - CommON SOCKS - Part 4 . ...t . 3755244 | ... XXX... |..... 3202512 ]..... 3,246,063 | ... (329,505)|........... Of......... 1. (330,226) | ........... |..... 3202512 ... | 552,733 ...... 552,733 ...... 39,955 |. XXX.
9799998 Summary Item from Part 5 for Common Stocks ............. ..o 780598 (... XXX ... [...... 805,303 |..........oo | [ 805303 |............. |..... (24,705) | ...... (24,705) | ....... 4,982(. XXX.
9799999 Subtotal - COMMON SEOCKS ... .. ...t .. 4535842 ... XXX... |..... 4,007,814 ..... 3,246,063 | ... (329,505)|........... Of......... 1. (330,226) | ........... |..... 4,007,814 |............. |..... 528,028 ...... 528,028 ...... 44938 |. XXX.
9899999 Subtotal - Preferred and COmMON SOCKS ... ... 4535842|... XXX... |..... 4,007,814 ..... 3,246,063 | ... (329,505)........... Of........ 1. (330,226) | ........... |..... 4,007,814 |............. |..... 528,028 |...... 528,028 |...... 44938 |. XXX.
9999999 TOAIS .. .. ...t L 12775971 (... XXX ... . 12,298,350 | ... 10,176,881 ... (329,505)]..... (35,286) [ ......... 1. (365512) | ........... 12244275 . 531,697 ...... 531,697 |..... 154,268 | . XXX .
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Bonds - U.S. Governments
9128283C2 ... | US TREASURY NOTE 1.875% NOMURA NOMURA
1083122 ..o 11/09/2017 | SECURITIES SECURITIES
INTERNATIONAL ....| 11/29/2017 | INTERNATIONA .....|..... 350,000 ...... 349,988 ...... 348,577 ...... 349,988 (... e Of oo e Of oo e [ (14110 ....... (k) T 580 |.......... 193
9128282N9 ... | US TREASURY NOTE 2.0% G.X. CLARKE &
T4 ... 08/04/2017 | COMPANY .......... 08/21/2017 | VARIOUS ...........[..... 350,000 ...... 351,039(...... 353,035]...... 351,033 ... | ©) ..o | O) .o | 2,001 ......... 2001 .......... 433 ... 141
0599999 Subtotal - Bonds - U.S. GOVEIMMENS . ..........o.iui it 700,000 ...... 701,027 |...... 701,612]...... 701,021 ). O)f.....ocooo | @)oo | 591|.......... 591|......... 1013].......... 335
Bonds - U.S. Special Revenue, Special Assessment
3137B4WBS .. | VR FED HOME LN MTG 3.060% G.X. CLARKE &
TI25123 ... 07/17/2017 | COMPANY .......... 08/30/2017 | VARIOUS ...........[..... 181,200 ...... 187,882 ...... 189,184 | ...... 187,714 | ...
3199999 Subtotal - Bonds - U.S. Special Revenue, Spemal ASSESSMENt ... ... 181200 (...... 187,882 ...... 189,184 | ...... 187,714
Bonds - Industrial and Miscellaneous (Unaffiliated)
458140AD2 ...| INTEL CORP DTD 12/16/05 2.950
........................... .. | 10/27/2017 | MERRILL LYNCH ... .| 12/08/2017 | VARIOUS ...........|...... 70,000 |...... 112,418 |...... 114270 |...... 112197 | ..........oooo | 21) oo [ @2 e [ [ 2078 2073 1145 924
98954MAA9 .. | P/P ZILLOW INC 2.00% 12/1/21 .| .. |11/10/2017 | CREDIT RESERCH & WELLS FARGO
TRADINGLLC ....... 12/21/2017 | SECURITIES ........|...... 50,000....... 53451|....... 53451|....... 53,355 | ... (96) | ..o | (96) | ..o | 96|............ 96|.......... 500].......... 453
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ............................oc 120,000 |...... 165,869 | ...... 167,721 ...... 165552 | ... | BIN]. GBI 2169|......... 2169|......... 1645(......... 1,376
8399998 Subtotal - BONAS . ... ... 1,001,200 |..... 1,054,777 | ..... 1,058,516 | ..... 1,054,287 [.............. | (490) | ... | (490) | ... 4230(......... 4230(......... 3551 ......... 2,004
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
G0177J108 ... | ALLERGANPLC ............... 03/15/2017 | RBC CAPITAL
MARKETS .......... 10/25/2017 | CONVERGEX, LLC .. | ...... 60.000....... 14455|....... 10,839....... 14455 | o e [ e (3616)|....... (3616)[............ 84| ...
026874784 ... | AMERICAN INTERNATIONAL MORGAN KEEGAN &
GROUP,INC ... .. 105/10/2017{CO ... 12/08/2017 [ INSTINET ...........|..... 145.000(......... 8898 |......... 8601 |......... 8898 | ..o [ e e e (297) | ..o (297) | oo 139,
039483102 ... | ARCHER DANIELS MIDLAND CQj .. |09/08/2017 | COWEN&CO ....... 11/08/2017 [ VARIOUS ...........|..... 335.000]....... 14227)....... 13562 ....... 14227 | o e e e (665)|......... (665) | ... [
11120U105 ... | BRIXMOR PROPERTY GROUP
INC ..., .. | 03/22/2017 | VARIOUS ........... 05/12/2017 | VARIOUS ........... .. 1,190.000....... 25644 |....... 22,361 ....... 25644 .o [ e e (3,282)|....... (3.282) [ .......... 309 ..
122017106 ... | BURLINGTON STORES INC ....| .. [03/03/2017 | INVESTMENT
TECHNOLOGY GR .. [ 11/08/2017 | CONVERGEX, LLC .. |..... 110.000....... 10495|....... 10,729 ....... 10,495 | oo [ e [ e 24 4
14040H105 ... | CAPITAL ONE FINANCIAL CORP) .. |09/08/2017 [ INVESTMENT
TECHNOLOGY GR .. [12/08/2017 | VARIOUS ...........|..... 525.000]....... 41,045 ....... 482231 ....... 41045 | oo [ e e e 778 ... TA78 . 126,
12503M108 ...| CBOE HOLDINGS INC ......... 03/15/2017 | INVESTMENT RBC CAPITAL
TECHNOLOGY GR .. [05/10/2017 | MARKETS .......... |..... 200.000
20030N101 ...| COMCAST CORP CLASSA .... 05/10/2017 | CONVERGEX, LLC .. | 10/25/2017 | CONVERGEX, LLC .. |..... 100.000
219350105 ... | CORNINGINC ................. 06/08/2017 | INVESTMENT STATE STREET
TECHNOLOGY GR .. |08/09/2017 | BROKERAGE .......|..... 445.000
126408103 ... [CSXCORP ...............c.ees 03/15/2017 | INVESTMENT
TECHNOLOGY GR .. [11/08/2017 | VARIOUS ...........|..... 360.000
25179M103 ...| DEVON ENERGY
CORPORATION ................ 09/28/2017 | CONVERGEX, LLC .. |11/13/2017 | CONVERGEX, LLC .. |... 1,140.000
26078J100 ... | DOWDUPONT INC . .| .. |09/05/2017 [ INSTINET ........... 10/25/2017 [ VARIOUS ...........|...... 12.820
263534109 ... | DU PONT E | DE NEMOURS & INVESTMENT INVESTMENT
CO .o 06/08/2017 | TECHNOLOGY GR .. | 09/05/2017 | TECHNOLOGY GR ... | ..... 320.000]....... 26,038 ....... 26,038 ....... 26,038 (... | [ e e e e e e
291011104 ... | EMERSON ELECTRICCO ...... 09/08/2017 | VARIOUS ........... 12112/2017 [ VARIOUS ...........|..... 900.000]....... 55,668 |....... 59,823 |....... 55,668 [ .. ..o | [ e e L 4155 ......... 4155 ......... 1156 ..o
26875P101 ... | EOG RESOURCES, INC ........ 03/16/2017 | INVESTMENT
TECHNOLOGY GR .. [09/27/2017 | CONVERGEX, LLC .. |..... 135.000....... 12997 ... 13110 ....... 12997 | oo e e [ e M3 M3 45 .
38141G104 ...| GOLDMAN SACHS GROUP INC 02/10/2017 | INVESTMENT RBC CAPITAL
TECHNOLOGY GR .. |06/08/2017 | MARKETS .......... |..... 100.000 |....... 24280 ....... 21,823 ....... 28280 (... | e e e (2457)|....... (2457) | .......... 40|,
384802104 ... | GRAINGERWWINC ........... 03/15/2017 | VARIOUS ........... 05/10/2017 | STATE STREET
BROKERAGE .......|..... 220.000]....... 55400 ....... 413051 ....... 55400 [ .....ooii | [ e e e (14,095) | ...... (14,095) [ .......... 282
418056107 ... |HASBROINC .................. 08/09/2017 | STATE STREET
BROKERAGE ....... 11/08/2017 | CONVERGEX, LLC .. |..... 175.000(....... 17,567 |....... 15532|....... 17,567 | oo [ (2,035) | ....... (2,035)|.......... 100]..............
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SCHEDULE D - PART 5
Showmg All Lonc Term Bonds and Stocks ACQUIRED Durlng Year and Fully DISPOSED OF During Current Year

1 2 3 4 Change in Book/Adjusted Carrying Value 18 19 20 21
F 12 13 14 15 16
0 Current
R Par Value Book/ Year's Total Total Paid for
E (Bonds) or Adjusted Unrealized Other-Than- Change in Foreign Foreign Interest and Accrued
CUsIP | Number of Carrying Valuation Current Year's | Temporary BJ/AC.V. Exchange Exchange Realized Total Dividends Interest
Identifi- G Date Disposal Shares Actual Consider- Value at Increase/ (Amortization)/ |  Impairment (Col. 12+ Change in Gain (Loss) Gain (Loss) Gain (Loss) Received and
cation Description N | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost ation Disposal (Decrease) Accretion Recognized 13-14) BJ/ACV. on Disposal on Disposal on Disposal During Year Dividends
458140100 ... | INTELCORP ................... 02/14/2017 | VARIOUS ........... 03/16/2017 | MERRILLLYNCH ....|..... 750.000]....... 26,715(....... 26,283 | ....... 26,715 | .o | [ e e e (432)]......... (432) | oo [
48203R104 ... | JUNIPER NETWORKS INC ..... 06/14/2017 | INVESTMENT
TECHNOLOGY GR .. [11/13/2017 | VARIOUS ........... Lo 1125.000 (... 32834 L 27,994 L 32834 [ e [ e e (4840)|....... (4,840)
541421109 ... |LOGMEININC ................. 02/08/2017 | VARIOUS ........... 08/09/2017 | VARIOUS ...........|...... 80770 |......... 7,436 ......... 9397 [ ...... .. TA36 .. e [ e [ e 1961|......... 1,961
50212V100 ... | LPL FINANCIAL HOLDINGS INC 09/27/2017 | INVESTMENT
TECHNOLOGY GR .. [11/08/2017 | VARIOUS ...........|..... 345000 |....... 17,698 |....... 17489 |....... 17,698 |........coooo oo [ e e (209)|......... (209) | ..o T
56418H100 ... | MANPOWERGROUP INC. ...... .. | 05/10/2017 | INVESTMENT
TECHNOLOGY GR .. |10/25/2017 | VARIOUS ...........[...... 85.000......... 8871|......... 9921|......... 8871 | v [ e e e 1,050|......... 1,050 ... 79
648287201 ... | NEW RESIDENTIAL RBC CAPITAL
INVESTMENT .................. 08/09/2017 | MARKETS .......... 10/25/2017 | CONVERGEX, LLC .. {..... 400.000 | ......... 6659 |......... 6870 |......... 6,659 | ..o [ e L [ 21 21 200 .
680223104 ... | OLDREP INTLCORP .......... 03/15/2017 | INVESTMENT INVESTMENT
TECHNOLOGY GR .. |06/15/2017 | TECHNOLOGYGR ... | ..... 450.000 | ......... 9142 ......... 9194 |......... 9142 o e e e e e B3| . B3| .. 86|........ovunn
681936100 ... | OMEGA HEALTHCARE INVS
INCCOM ..., 05/12/2017 | VARIOUS ........... 11/08/2017 [ VARIOUS ...........|..... 605.000]....... 19,856 |....... 17493)....... 19,856 | ..o [ | [ e (2,363)|....... (2,363)[.......... 702
690768403 ... | OWENS ILL INC COMNEW .... 03/17/2017 | INVESTMENT
TECHNOLOGY GR .. [12/08/2017 | VARIOUS ...........|..... 520.000]....... 106271 ....... 12177 ... 10,627 | oo e e e e 1550 ......... 1550 o [
695156109 ... | PACKAGING CORP OF CANTOR &
AMERICA ...................... 09/08/2017 | FITZGERALD ........ 11/08/2017 | CONVERGEX, LLC .. {..... 125.000....... 14,0851 ....... 14,032]....... 14,055 | ..o [ e [ e 23)].......... [V4) 1 I 79
701094104 ... | PARKER HANNIFIN CORP ..... 02/09/2017 | INVESTMENT INVESTMENT
TECHNOLOGY GR .. |09/08/2017 | TECHNOLOGY GR .. | ...... 70.000....... 104491 ....... 11,289]....... 10449 | .o [ e [ e 840|.......... 840|............ R
73278L105 ... | POOL CORPORATION ......... 02/09/2017 | RBC CAPITAL RBC CAPITAL
MARKETS .......... 08/09/2017 | MARKETS .......... |..... 150.000|....... 16,330 ....... 16,179 ....... 16,330 | oo e e e e (51) ... (151) .o 158 | ...
74251V102 ... | PRINCIPAL FINANCIAL GROUP 05/11/2017 | INVESTMENT
TECHNOLOGY GR .. [08/09/2017 | INSTINET ...........|..... 150.000 [ ......... 9532|......... 9874 |......... 9532 i [ e e e [ 420, 42| [N
74340W103 .. [ PROLOGISINC ................ . | 05/10/2017 | VARIOUS ........... 11/08/2017 | CONVERGEX, LLC .. |..... 200.000
754730109 ... | RAYMOND JAMES FINLINC ... | .. | 06/08/2017 | STATE STREET RBC CAPITAL
BROKERAGE ....... 09/08/2017 | MARKETS .......... |..... 500.000
749660106 ... [RPCINC ..............ccoinie 02/09/2017 | VARIOUS 10/25/2017 | CONVERGEX, LLC .. |..... 300.000
78442P106 ... | SLM CORP 06/12/2017 | VARIOUS ... 07/27/2017 | VARIOUS ........... .. 3,500.000
871503108 ... | SYMANTEC CORP 02/10/2017 | VARIOUS 11/08/2017 | GOLDMAN SACHS &
€O 890.000
879433829 ... | TELEPHONE AND DATA INVESTMENT
SYSTEMS ........ccooeiiiits 09/28/2017 | TECHNOLOGY GR .. | 10/25/2017 | CONVERGEX, LLC .. |..... 100.000
891092108 ... | TOROCO ..o 03/15/2017 | INSTINET ........... 11/09/2017 | CONVERGEX, LLC .. {..... 180.000
910047109 ... | UNITED CONTINENTAL
HOLDINGS, INC. ............... .. | 02/09/2017 | CONVERGEX, LLC .. | 11/08/2017 | CONVERGEX, LLC .. |..... 410.000
912909108 ... | UNITED STS STL CORP NEW .| .. |03/15/2017 | VARIOUS ........... 05/11/2017 | RBC CAPITAL
MARKETS .......... |..... 700.000
902973304 ... | US BANCORP DELNEW ....... 02/09/2017 | INVESTMENT STATE STREET
TECHNOLOGY GR .. |05/10/2017 | BROKERAGE .......|..... 250.000
941848103 ... | WATERSCORP ................ 05/12/2017 | STATE STREET
BROKERAGE ....... 12/07/2017 [ VARIOUS ...........|...... 80.000|....... 13,801]....... 15594 |....... 13801 | .o [ e L e 1,793 ... 1793
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ........................ooc | o 805,303 ...... 780,598 | ...... 805,303 | ..o e e (24,705) | ...... (24,705)
9799998 Subtotal - COMMON SEOCKS .. ...\t | 805,303 |...... 780,598 |...... 805303 [......c.ooovo Jeii L e e L (24,705) | ...... (24,705) | ...
9899999 Subtotal - Preferred and CommOn SOCKS ............ ..o 805,303 |...... 780,598 |...... 805,303 | ... e [ e (24,705) | ...... (24,705) | ...
9999999 TOAIS .. .. ... | 1,860,080 ..... 1,839,115|..... 1,859,590 ... | (90) [ e (490) | e (20,475) | ...... (20,475)
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SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Interest Interest Accrued
Rate of Received December 31 of
Depository Code Interest During Year Current Year Balance *
open depositories
Farmers & Merchants State Bank ................. 2255 Scott St., Napoleon, OH43545 .............|.......... | | [ 15176 |............... .. 1,491,216 X X X]
0199998 Deposits in 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - 0pen depOSItONieS ......... .. ... ..o XXX X X X]
0199999 Totals - Open DEPOSILONIES ... .. ..o\t XXX 15176 |............... 1,491,216 [X X X|
0299998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - suspended depoSItONIeS ............ ... XXX X X X]
0299999 Totals - Suspended DEPOSItONIES ........... ... ... XXX X X X]
0399999 Total Cash ON DEPOSIL ... ... ..o XXX 15176 |............... .. 1,491,216 X X X]
0499999 Cash in Company's OffiCe ... ..ot XXX XXX ... XXX .ol 300 X X X
0599999 Total CaSN ... XXX 15176 |............... .. 1,491,516 [X X X
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1.January ... 3,640,254 4. April ............. | 4,412,822 (7. July ............o | 1,811,925 |10. October ..........[........... 2,355,047

2.February ..........|........... 3,776,470 |5.May ............... | 1,869,590 | 8. August ............ ... 3,025,332 | 11. November .......|........... 1,492,447

3.March .............[........... 3,74541216.June .............. ... 1,839,491 (9. September ........[........... 2,987,143 [12. December .......|........... 1,491,216
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

LZ3

1 2 3 4 5 6 7 8 9
Amount of Amount
Date Rate Maturity Book/Adjusted Interest Due Received
CUSIP Description Code Acquired of Interest Date Carrying Value & Accrued During Year
6099999 Subtotal - Bonds - SVO Identified Funds ...
8399999 Subtotals - BONAS ...
All Other Money Market Mutual Funds
VP4560000 .| WELLS FARGO ADVANTAGE GOVERNMENT .........coooiiiiiiiiiiiiiiii .. 010172017 . | 0.010]....... XXX 607,734 ). ... 866 ............... 5,356
8699999 Subtotal - All Other Money Market Mutual FUNGS ... 607,734 |.................. 866|................ 5,356
8899999 Total Cash EQUIVAIBNTS ... 607,734 |.................. 866|................ 5,356
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1

Type of
Deposit

2

Purpose of
Deposit

Deposits For
the Benefit of All Policyholders

All Other Special Deposits

3 4
Book/Adjusted Fair
Carrying Value Value

5 6
Book/Adjusted Fair
Carrying Value Value

States, Etc.

1. Alabama (AL) ................
2. Alaska (AK) ...
3. Arizona (AZ) ...
4. Arkansas (AR) ...
5. California (CA) .................ooo..
6. Colorado (CO) ............coevvvn.
7. Connecticut (CT) ...
8. Delaware (DE) ......................
9. District of Columbia (DC) ...........
10. Florida (FL) ...............ocooo
11. Georgia (GA) .......cooooviiii,
12. Hawaii (HI) ................oo
13. Idaho (ID) ..........coovviiiii,
14, Mlinois (IL) ........oovvveiii
15. Indiana (IN) ...
16. lowa (IA) ..o
17. Kansas (KS) ........................
18. Kentucky (KY) ...
19. Louisiana (LA) ...............oo
20. Maine (ME) ..............oooii
21. Maryland (MD) ......................
22. Massachusetts (MA) ................
23. Michigan (MI) .......................
24. Minnesota (MN) .....................
25. Mississippi (MS) ....................
26. Missouri (MO) ...,
217. Montana (MT) .......................
28. Nebraska (NE) ......................
29. Nevada (NV) ...,
30. New Hampshire (NH) ...............
31. New Jersey (NJ) ...............oo.e.
32. New Mexico (NM) ...................
33. New York (NY) ...,
34. North Carolina (NC) ................
35. North Dakota (ND) ..................
36. Ohio (OH) ..o,
37. Oklahoma (OK) .....................
38. Oregon (OR) .........oooviviii.
39. Pennsylvania (PA) ..................
40. Rhode Island (RI) ...................
41. South Carolina (SC) ................
42. South Dakota (SD) .................
43. Tennessee (TN) ....................
44, Texas (TX) ..o
45. Utah (UT) ..o
46. Vermont (VT) ...
47. Virginia (VA) ...
48. Washington (WA) ...................
49. West Virginia (WV) .................
50. Wisconsin (WI) ...
51. Wyoming (WY) ...
52. American Samoa (AS) ..............
53. Guam (GU) ...
54. PuertoRico (PR) ....................
55. U.S. Virgin Islands (V1) .............
56. Northern Mariana Islands (MP) ....
57. Canada (CAN) ......................
58. Aggregate Alien and Other (OT) ...
59. TOTAL ..o
DETAILS OF WRITE-INS
5801,
5802.
5803.
5898.  Summary of remaining write-ins

for Line 58 from overflow page .....
5899.  TOTALS (Lines 5801 through

5803 plus 5898) (Line 58 above) ..
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