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Annual Statement for the year 2017 of the Westfield National Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. {r@ASUNY SECUMHES.......veuverrirririeeieeeie it sisssssssssssssssssssssssssssnssenss | coeeisees 56,473,491 | .....ccc..... 9.3 | o 56,473,491 | oo (V18 [ 56,473,491 | ......c...... 9.3
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMNMENt @QENCIES........crvrrrrerrirrireenrereesessessssessssnnees | seeessessnssssesnssnseens (01 I 0.0 | o {1 [0 (0] I 0.0
1.22 lIssued by U.S. government sponsored agenci€s...........eeevvererrerereniens | corennns 45,930,314 | ............. 76 | 45,930,314 | oo [0 IO 45,930,314 | ............. 7.6
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKED SECUMHES).....vvuveererreneieeieiieieeeieeise e | coneesees 44514274 | ............ T4 | 44514274 | oo (V18 [ 44514274 | ............ 74
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............cccccovvveees | ceverace. 37,428,939 | ............. 6.2 | .. 37,428,939 | ..o (01 IO 37,428,939 | ............. 6.2
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.............ceceverrureneeneenrirninineines | ceereeees 34,708,706 34,708,706 34,708,706
1.43 Revenue and assessment obligations..............cccoeericveneeeniveeeieenns | cevevinnas 44,893,623 44,893,623 44,893,623
1.44 Industrial development and similar obligations................cccoevevieievcneies | ovvereieeeiesienns 0 oeiieieeen0.0 | e (11 I (01 U 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............cccoeeveveeeveeeseseseeeenies | coveverenne 1,534,069 | ............. 0.3 | e 1,534,089 | .ooevvveiviieieenn0 | s 1,534,069 | ............. 0.3
1.512 Issued or guaranteed by FNMA and FHLMC............cccooovvnrinninnie | cvvrerenas 32,311,846 | ............. 5.3 | oo 32,311,846 | .ooovvererieeeenn0 | 32,311,846 | ......cco..c. 5.3
1513 AlLONEI ..ottt ssssessenes | sesssssessanssnssessensens (VI (00 (01 (01 (VI 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........ccccoce. | vevrevnnee 22,772,770 | .ooveevne 38 | 22,772,770 | coovveereiererirei (V10 [ 22,772,770 | ....oonee. 3.8
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Ling 1.521.......c.ccoveierenieenienesensenenes | ceveseeniensssenens (01 I 0.0 | oo (0 I [0 (01 IO 0.0
1,523 Al ONE ..ottt snssessenes | sessessessassssssnssessens (V1 (00 (01 (01 [V 0.0
2. Other debt and other fixed income securities (excluding short-term):

© o N o

2.1 Unaffiliated domestic securities (includes credit tenant loans and

RYDF SECUMEIES).....vvveevieiecicie e s
2.2 Unaffiliated non-U.S. securities (including Canada)
2.3 Affiliated securities

Equity interests:
3.1
3.2 Preferred stocks:

321 AFIIAEE. . ..ottt | e 0

3.22 UNQFfiliatd.......eeeeeceeieeceeise ettt entenens | eeneeessenseneeeeesnes 0
3.3 Publicly traded equity securities (excluding preferred stocks):

331 AfIATEA. ...t s

3.32 Unaffiliated
34

3.5

Mortgage loans:
41
42
43
44
45
46

Commercial loans

Real estate investments:

Investments in mutual funds

Construction and land development
AGHCURUTAL.......cvovv e
Single family residential properties
Multifamily residential properties.

Mezzanine real estate loans

Other equity securities:
341 AFFIIEE. ...
3.42 Unaffiliated. ..ottt
Other equity interests including tangible personal property under lease:

351 AFFIIATE. ...t
3.52 Unaffiliated.......covvvrerieirneieiieiessse et

5.1 Property occupied by COMPANY.........cciuiieieieiiieeseesese e ssesssnnes | evsesssssssesssssssesenns (01 I 0.0 | oo (0 I [0 (01 IO 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)...........ccccevvieririnieiesiieeeseee | e 0| oo 0.0 | oo {1 I [0 (01 IO 0.0
5.3 Property held for sale (including $.......... 0 property acquired in
Satisfaction Of AEDE)........cceveiiiieicce s | e (01 IO 0.0
CONFACE IOBNS........cvececeeiieeeie ettt sttt essns | feesessestenseesessenens (0 0.0
DBMIVALIVES. ...ttt | sebeni et (V1 O 0.0
ReCeivables for SECUMHES............covivucviiieeicieicieetee ettt | evasssessssnaas 31,250 | oo, 0.0
Securities lending (Line 10, Asset Page reinvested collateral)............ccococvvveeevevens | coviveveeiveesiieenns (0 I 0.0
. Cash, cash equivalents and short-term investments.............c.ccooeuveveenierccvecieiees | ceveienaes 2,958,483 | ............ 0.5 | 2,958,483 | ..o (0] I 2,958,483 | ............ 0.5
. Other iNVESIEd @SSELS.........overeveiiriirirrc it | ereressnes 8,121,845 | ............ 1.3 [ 8,121,845 | o0 | i 8,121,845 | ............. 1.3
. Total INVESIEA @SSELS..........ocerceeieciciceeci ettt nensensnnnns | creenend 605,142,076 | ......... 1000 | ........ 605,142,076 | .....ccoovovrrrrrennen0 | v 605,142,076 | ......... 100.0
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Annual Statement for the year 2017 of the Westfield National Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PO YEAN.........cc.ciiiueiicieiicieete ettt bbbt bbb bbbttt bbbt a bbb a st
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)...........ccceiueieiriiieeiessee ettt snes 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........cccceieinireieisiee e 0

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13, ...ttt 0

3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. Total gain (10ss) on diSPOSalS, Part 3, COIUMN 18..........coiieiieieeiiseie ettt et b s s bbb bbbt bbb een
5. Deduct amounts received on disposals, Part 3, Column 15..........c..cccvvunenc NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.........iiiiiriieirieriieesiesese st 0

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

70 Totals, Part 1, COIUMN 12. ...ttt 0

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

8.1 Totals, Part 1, COIUMN T1.....ceoieieeiceiereieceiee sttt 0

8.2 Totals, Part 3, COIUMN ..ottt ses sttt 0 0
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-5+8-T-8).......c.ceevurireereieiiieeeie ettt sae sttt bbbt e b senee 0
10.  Deduct total NONAAMITIEA @MOUNTS..........uiviuiercriireiiereseeiseees et ees et esseess s ess s bbbt 0
11.  Statement value at end of current period (LiN 9 MINUS LINE 10)........cvuiurrieririririirsississinsissiessessssssessesssssss s ssess s ssessssss sttt sssssssessessssssessassansssssessessssssessessanes 0

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECembEr 31 OF PHIOF YBAT..........cuueiuruuriiiireieiieeere ettt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........curiiuirirrireireieeiseise sttt ettt snen 0

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

3.1 Totals, Part 1, COIUMN 2.ttt bbbt 0

3.2 Totals, Part 3, COIUMN ..ottt sttt ns e 0
4. ACCTUAL OF GISCOUNL........oveieeieeiiii ettt bbb bbb
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O........ooiiiiiee bbb 0

52 Totals, Part 3, COMMN 8. N 0 NE ............................. 0 0
6. Total gain (loss) on disposals, Part 3, Column 18...........cccoevvrrvrrernrrrcrrerenn J o ‘ ....... IR e 0
7. Deduct amounts received on disposals, Part 3, COIUMN 15..........c.iiicicecse ettt bbbt bbb bbbt e bbb 0
8. Deduct amortization of premium and mortgage interest points and COMMIEMENE FEES..........c.ocuuiiiiiiiiiieecce bbb 0
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13......couiieiiririieieisecis st 0

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

101 T0tals, Part 1, COIUMN 1. ..ot 0

10.2 Totals, Part 3, COIUMN 10........ccuuirirreiriiieeeieesiesesessi s st 0 0
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........cccevererrrureerinreinieseiee s 0
12, TOtAl VAUGHON GIIOWANCE.........oouviveirireineriseies st RS8R 0
13, SUDLOLAI (LINE 11 PIUS LINE 12)..eveiviieeieeicteeeiete ettt ettt bbb sttt et bbb et e et s st b s b bbb s bRt bR bt et e s st bbb e et e s ettt s bt 0
14, Deduct total NONAAMIEEA @MOUNS............rvuerreirriiseeisresiseeeseesi s ess s RS RERRE e 0
15. Statement value of mortgages owned at end of current period (LINe 13 MINUS LINE 14)........civiieieicierece ettt tes e esss st ssse s st s s s saesans 0
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Annual Statement for the year 2017 of the Westfield National Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 OF PHOT YEAI..........ciiiieiei ettt bbb bbb sttt st nis 7,438,837
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.ccuuiueieiiieieiesss et snes 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........c.ccceieiriieieiseee et 0 0

3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 16........coiieeiiicieieee ettt st bbb b bbb bbb st baen 0
3.2 Totals, Part 3, COIUMN 12........iiiieieicicisste ettt bbbttt st baen 0 0
4. ACCIUAL OF QISCOUNL. ......uveieetictetcie ettt sttt s 42444822824 s RS s R s skt b bbbt 0

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13........oieerice ittt 683,008
5.2 Totals, Part 3, COIUMN O.......ouiuiiriiiiieriesieesesi sttt 0 683,008
6. Total gain (105S) 0N diSPOSAIS, Part 3, COIUMN 19.........coeiiriieieiesietes ettt sttt bbbt s e b s st s bbb st b ettt s st s b e bbb s s sae s st s et e 0
7. Deduct amounts received on diSposals, Part 3, COIUMN 16...........ccoueicuieieeiiese ettt sttt bbbt s st s s bbb s e s st s et bnen 0
8. Deduct amortization of premium @Nd AEPIECIALION...........cceveicvieeieiciree ettt ettt bbb st s et b s bbb s b et s s s e bbb es st s s s et st nntenas 0
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17t 0
9.2 Totals, Part 3, COIUMN 14.........oeeirereseees st 0 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COIUMN 15.........ouiiriieeieerieeeseseisesisesss sttt 0
10.2  Totals, Part 3, COIUMN 11 ...ttt sttt bbbttt s st a e senenes 0 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........ccurrrrurrumirrinriirineinsseiesssissssesssssss st ssssssssssesssessessessssssessessssssnssns 8,121,845
12, Deduct total NONAAMITIEA @MOUNTS........c.uivuuirerciiieeieereseeiseeeieess st ees st ess sttt 0
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).......c.oiuiurirririrriniinsissieeessss e sssssssessssesssssessesssssssssesssssssssessessessssssessasssssessassssssssessesssssessessnes 8,121,845
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAI.........cuu ettt esees et b b sk b bbbt 559,087,827
2. Cost of bonds and stocks aCquUIred, Part 3, COIUMN 7............c.cuiueiiiiieieiccie ettt bbbt bbb b bbbttt 93,572,226
3. ACCIUAL OF GISCOUNL........oveveeie ettt ettt bbbt a8 4 8 bbb s s b8 bbb s s s bbb s e b s e bbb bbb bt s bbbttt 44,711
4. Unrealized valuation increase (decrease):
A1 Part 1, COIUMN T2 .ottt ettt a ettt a et s s s et se st b s et et e as s e s s e et e s s as e et naetesensetesseaeteseneetesnans 0
4.2 Part2, SECHON 1, COIUMN 15.......ciiiiiiiiiiirir s s 0
4.3 Part2, SECtON 2, COIUMN 13.....couuiiiiireriiesi ettt 20,211,000
44 Partd, COIUMN 1ottt (9,761,966) 10,449,034
5. Total gain (loss) on disposals, Part 4, COIUMN 19.........c.ciriiiieisiteeie ettt bbb s bbb bbbt a bbbt bbb en bbb en bt 12,507,677
6. Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........coeiiiiieieiiiieie sttt st bbb 74,029,056
7. Deduct amOrtization Of PIEIMIUM............cc.ciiiieieiscei ettt bbbt s et R bRt bR b bbb bRt bbbt bbbt n bt been e 5,932,964
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15ttt 0
8.2 Part2, SECHON 1, COIUMN 19. ...ttt b bbb 0
8.3 Part 2, SECHON 2, COIUMN 16.......c.uiruuuimmreimirieesiess sttt 0
8.4 Part 4, COIUMN 15.....couuiiiieireiieeiiserisre st 0 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIUMN T4ttt 0
9.2 Part2, SECHON 1, COIUMN 17 ...ttt 0
9.3 Part2, SECHON 2, COIUMN 4.ttt 937,223
9.4 Partd, COIUMN 13ttt 731,733 1,668,956
10. Book/adjusted carrying value at end of current period (LINES 14+2+3+4+5-8-T+8-9).........ccoveveierrircriesee ettt s s ss s s s e 594,030,499
11, Deduct total NONAAMIEEA @MOUNS............rvrerriirriiseeisresisesesee s ess s RS ERERREEen 0
12. Statement value at end of current period (LI 10 MINUS LINE 11) ...ttt ettt st ettt s b s et n st n s 594,030,499
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Annual Statement for the year 2017 of the Westfield National Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.......c.ovevenerrneces | rrvvvencrinciinen 63,586,104 | ....coovvrririrnnnnn 67,898,836 | ...ccvvevrrrcrennn. 66,835,479 | ...ovvvvricii 57,835,735
Governments (Including all obligations 2. Canada.......ccocvvveeereirieieens | e 15,263,037 | .oovoveeeriererne 17,109,065 | ....cccvvvvrernne 16,620,255 | ..ovovvvereriieins 13,175,000
guaranteed by governments) 3. Other Countries. .....ccooveerinss | coverrrisraricnsnens 29,251,238 | oo, 32,544,576 | oo, 31,671,386 | .o 26,500,000
4. TOtalS. ..o | v 108,100,379 | .ovovvvvirinenns 117,552,477 | oo 115,127,120 | oo 97,510,735
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ieieeeiicssseeeiiees | e 37,428,939 | oo 38,242418 | ..oooove 40,396,826 | .....ccoovvennnnen. 34,132,500
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) B. TotalS.....oovereereiereeieiereeeieis | e 34,708,706 | ..cccvvvern. 35,203,770 | oo 37,341,840 | oo 31,635,000
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 ..140,330,009 ..145,483,828 ..147,829,983 ..131,900,821
Industrial and Miscellaneous, SVO Identified 8. United States... ..107,601,662 ..111,325,685 ..112,557,367 ..100,467,000
Funds and Hybrid Securities (Unaffiliated) 9. CaNAda.......coeveiieieceeies | e 0 .0 .0
10. Other COUNHES......covverrrrencee | corerenererssrernsienns 9,917,589 ...10,485,077 ...10,588,834 ..8,450,000
11. Totals .117,519,251 ..121,810,762 ..123,146,201 ..108,917,000
Parent, Subsidiaries and Affiliates 12, TOtAIS. .. cveeveriiisiserissiiniies | cereenienesene e seneenenees 0
13. Total BONMS.....ccoueensrmmsmenssnns | coveerirenserenns 438,087,284 | ...ccovoriviicnns 458,293,255 | ....ovvvniiiis 463,841,970 | .ooooviriciinn 404,096,056
PREFERRED STOCKS 14, United States.........ovvevvverereees | covereereierrieeeeereseieenns (U (O 0
Industrial and Miscellaneous (Unaffiliated) 15, Canada......c.ccvevveveveieieiesies | e 0 | oo 0 | oo 0
16. Other CouNtres.......ocvvniernes | verenereisrinerissrisereseneenessnees 0 [ e [0 0
17, TOtAIS. .o | e 0 [ oo 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS. ... | eveiesiieisssseren e snseaenes 0 ] o [0 T 0
19. Total Preferred Stocks....... | oo 0 [ o [0 R 0
COMMON STOCKS 20. United States.........ovuvvrmvernes | rvererericrienene 146,062,968 | ......cocovvvenene 146,062,968 | ......cocovrerennen. 81,895,532
Industrial and Miscellaneous (Unaffiliated) 21, €anada.......ccovevereirrieieseienn | s (0 T (0 RO 0
22. Other CoUNtHES. ....ceverearenres | cevreressessissnesnenes 9,880,247 | oo 9,880,247 | oo 7,897,721
23, TOtalS....oocveeerrierressrinriisenens | cvensiissinenenens 155,943,215 | ..o, 155,943,215 | .oovcvinrirncninnns 89,793,253
Parent, Subsidiaries and Affiliates 24, TOtAlS.....ceveriesiceeceisiisen | et 0 ] s [0 T 0
25, Total Common Stocks.....c... | coovvicieennc, 155,943,215 | ..oovvvreriin, 155,943,215 | ..ovcvenrirncneenns 89,793,253
26. Total StOCKS...ouermssrsresmsnasssss | coveririiiacieens 155,943,215 | .o, 155,943,215 | covvvisvinnennns 89,793,253
27. Total Bonds and Stocks..... | ..ccccouevvenecs 594,030,499 | ..coovrrrireriinnn 614,236,470 | ..covoevrvcrennn. 553,635,223
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

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

1.1

1.2
1.3
1.4
15
1.6

U.S. Governments

2.1

22
23
24
25
26

3.1

3.2
3.3
3.4
35

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

4.1 NAIC T ereeeeeeeesseeeseesessssssssesssssssssessssensenns | coessnnennenen 009,934 | 118,835,582 | i 11,363,190 | oo 0 [ o0 | e XX | 034,708,706 | e 79 | 039,281,163 | 96 |10 34,708,706 | oo 0
4.2 NAIC 2u.ereieeesteeeesstesessesssssessssesssssssessssssessnsnns | seesesssssssensssesssesnens0 | seneesesssnensennssnsenensQ | seneneesnesnnseneennnen0 | soerensensessssenseeenn 0 [ om0 | e XX | v 000 | 0 0.0 | 0 | 0
4.3 NAIC 3.t ssssssessssessesssssssssssensnnns | seesessesssssnsssesssesnensd | seneenessnnensennssssenens0 | senensesensnnneseesnnee0 | eeerenenseseseeieean 0 [ covrerrereerreneereeneens0 | e XXX | v 000 | 0 0.0 | 0 | 0
44 NAIC ...t sssssnssessssssssesssssssnenss | seenennssssenensssnenenne0 | senernensnsnsnennenineens0 | srvneineiessinneenen0 | e 0 [ o0 | e XK | 0 000 | 0 0.0 | 0 | 0
4.5 NAICS....ooiienecinneessseessssssenesssienessssssenenss | seeseninssssenensesnenenne0 | sevvernennsnsnennenineens0 | v | 0 [ om0 e XXX | e 0.0 | 0 0.0 | 0 | 0
4.8 NAIC B.....oooieierererecseieeeseenensssssisensssssisessessssssenenns | sersenssssssensnisssssnensd | sevnersenssssnersninnens0 | a0 | s 0 [ om0 [ XK [0 {000 | i 0.0 | 0 | i 0
4.7 TOtAIS. ... | e 4,509,934 |.....cc..c. 18,835,582 [ .....cocvuvue 11,363,190 | oo 0 [ o0 i XK [ 34,708,706 | o 79 [0 39,281,163 |96 |10 34,708,706 | oo 0

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
5.1 NAIC 1ot ssssesssssessesssnsnees | coneennnnenes 18,424,513 | ............ 48,025,692 | .............36,912,638 | .............34,711,595 |.............2,255,572 | oo XKXerirrrriens | e 140,330,010 {320 | 156,158,013 |0 38.0 |10 140,330,010 | oo 0
5.2 NAIC 2...oiieeernreeisnsesssiesssesesssssesssssssssssssssesssnsees | nnsesssssnssesnnsnnnens0 | cvvnnssnnnnsensniensnnns 0 | erenrneisninnineinenns0 | o0 | e | e XX | e 0000 | 0 0.0 | 0 | 0
5.3 NAIC 3..recreeeseteeseiseresensiesssssnsessssssssssssssesssssnes | nnsesssnsnsssesnnsnnsness0 | cneneensnnnnsennsensnens 0 | o0 | s | 0 | e XXX | e 000 | 0 0.0 | 0 | 0
5.4 NAICA....oiiiecncesenereseeenssesesssseseessssessssssessessnssnes | nnsesssssnssesssneness0 | cneneessnnensenssienenens 0 | o0 | s | e | e XXX | 0 000 | 0 |00 | 0 | 0
5.5 NAIC B...erieitneseieeseissiesinsiesessssseessssssssssssssesssssees | nssesssssnesessssnenens0 | nenernssnsnsneninnnnens 0 [ e | 0 | 0 | e XXX | 0 000 | 0 0.0 | 0 | 0
5.8 NAIC B...cvreiecreieineiesrineeseeninsineienessseseessssssssessesssssnenens |_nsrssssssnsmssssssnssen0 | o0 |0 | im0 |0 | e XXR Ko [ {0000 | 0.0 | 0 | 0
5.7 TOtalS. .o | oo 10,424,913 ... 48,025,692 1.............36,912,638 |............34,711,595 |.............2,255,572 | ... XXXooovivviene 000 140,330,010 | 32.0 i 156,158,013 | 38.0 [0 140,330,010 | oo, 0
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Annual Statement for the year 2017 ofthe. VW@ Stfield National 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 Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 8 Total Total
NAIC Designation orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
............. 10,908,091 | .............75,845,615 | .............15,315,194 reerreeee XXX e [ e 110,458,092 rereenennnn83,174,852 v 109,318,314 | ................ 1,139,778
...7,061,159 XXX L7,061,159 | 16 [ 8,535,979 |... ..7,061,159

8.1

8.2
8.3
8.4

9.1

9.2
9.3
9.4
9.5
9.6
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Annual Statement for the year 2017 ofthe. VW@ Stfield National 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 Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 8 Total Total
NAIC Designation orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
10. Total Bonds Current Year
101 NAIC T (d)........37,063,344 | ............ 93,511,836 |.....c..... 233,775,584 |.............59,689,996 | ...............6,985,364 | ...coceovirniiniinn0 | 1iirn431,026,125 | o984 [ XXX [ XK [ 429,886,347

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

7,061,159
.0

7,061,159
.0

1. Total Bonds Prior Year

Line 11.7 as a % of Col. 9.

............. 19,746,247
3,032,211

........... 144,256,742

..3,172,035 |.

........... 160,557,449

.1,162,880 |..

............. 75,423,201
.1,168,853

........... 399,257,244
..8,535,979

....... 5.5

22,778,458 | ....

Total Publicly Traded Bonds

127 TOAIS.vveveeires sttt sntenes | seessessnes 37,063,344 |............ 93,511,837 |.cvveeee 239,696,965 | ............. 59,689,996 |.............. 6,985,364
12.8 Line 12.7a5@ % Of COL. 7u..ovvivieiicieieseiceesesseeisisneieins | veiesseseisssessesenas 8.5 ..214 .16
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10,

13. Total Privately Placed Bonds

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

0

0

..... 1,139,778
.100.0
......................... 0.3

..... 1,139,778

......................... 0.3

.100.0 |..

(@) Includes $.....1,139,778 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b)  Includes §.......... 0 current year, §.......... 0 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(c) Includes§$.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §$.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

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

(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $

..... 0;

NAIC2$

..... 0;

NAIC 3§............ 0;

NAIC4S....

..0; NAIC5$

NAIC6S.......

..... 0.




Annual Statement for the year 2017 ofthe. VW@ Stfield National Insurance Company

SCHEDULE D - PART 1A - SECTION 2

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

2 3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column | % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 7 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 1SSUET OBlIGALIONS.......evoeececiriicie ettt essenes | oeeseesesenesseessnenenn 0. 3,132,392 | ... 44,954,449 | .3,836,551 | ... 56,473,491 .39,714,496 56,473,490
1.2 Residential Mortgage-Backed Securities... ..387,095 |. 862,594 |... ..3,473,788 |. 2,209,443 | ...

1.3 Commercial Mortgage-Backed SECUNIES. ..........ccvvreverieienieerieenis | e {0 N (U1 I (01 . XXX v | v . 0. . O |

0
.0
.0
1.4 Other Loan-Backed and Structured SECUtIES. ..........covvvererierereiieienns | ceieiieiieiieiciisisneas (1 I [V I [0 I . D0 S [ . 0].. . 01 P 0

............ 48,428,237

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

140,897,061

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

3.5 Totals

80IS

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

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 1SSUET OBlIgAtioNS........c..cviveireicieieieie e
5.2 Residential Mortgage-Backed Securities.............cooverireierieiesieininns
5.3 Commercial Mortgage-Backed Securities.
5.4 Other Loan-Backed and Structured Securities

Industrial and Miscellaneous (unaffiliated)
6.1 1SSUET OBlIGAtIONS. ......covueeerereeci s
6.2 Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities.

Hybrid Securities
7.1 Issuer Obligations.
7.2 Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.

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

8.5 Totals




Annual Statement for the year 2017 ofthe. VW@ Stfield National Insurance Company

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column | % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 7 Prior Year Prior Year Publicly Traded Privately Placed
9. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO
9.2 Bond Mutual Funds Identified by the SVO
9.3
10. Total Bonds Current Year
10.1 Issuer Obligations
10.2 Residential Mortgage-Backed Securities.
10.3 Commercial Mortgage-Backed Securities.
10.4 Other Loan-Backed and Structured Securities
10.5 SVO Identified FUNGS.........coeuoirriiiririeceece e
108 TOAIS..ceueeeeeeceeee ettt essensensns | seeeeiseeans 37,063,344 | ............93,511,836 |..........240,836,744 | ............59,689,996 |.............6,985,364 | .......ccoeeorrirrennn0 |......... 438,087,284 | .................... 100.0 |........... ) 0.0, SN I ) 0.0 S 1,139,778
10.7 Ling 10.6 @5 @ % OF COl. 7...uviiiiiiieieiieieci st ssnsnssnssnnns | eosssssessssssssnessenas 8.5 | 213 | 55,0 | 1306 | 18 | 00 | i 100.0 b XXX [ PO, S P 0.0 S [P 99.7 |t 0.3
1. Total Bonds Prior Year
11.1 ISSUET OBlIGAtIONS. .......vvucerirrieiicieiee e | seireninenas 12,799,788 | .......... 127,016,115 |.......... 147,866,014 |............ 60,213,034 | ..o 0 [ ), 9,9, SRR O ), 9,9, SO IO ) 9.9, S
11.2 Residential Mortgage-Backed SeCUNHiEs. ........c.cocvvrercrerniniiniririnns | vereiniinens 9,978,670 | ............ 20,412,662 | ............ 13,854,315 | .coovvenee. 16,379,020 |.....cvcvnee 2,430,192 | .......... )., CORRT BRRON )9, SOOI IO ) 9,9, S
11.3 Commercial Mortgage-Backed SECUTtIES...........c.ovuerrrniurirernrinireiins | v (V1 RO (U R LU O 0 [ o 0 [ ) 9,9, GRS DU ) 9.9 G S XXX
11.4 Other Loan-Backed and Structured SECUNtIES..........c.ovvurreererenrrnens | corviereissereineeens (01 [V [ (1 [0 0] s ) .0 ORI ISR ) 0.9, GO P XXX
11.5 SVO Identified FUNDS.........coorerieererrieieinersiessseeesesessiessesssseeens | nseeeans D0, S D0, SO . S 0., S D N [V . S - XXX
118 TOAIS.ceueeeee ettt sensensns | sneeesseenn 22,778,458 | ......... 147,428,777 | .......... 161,720,329 |............ 76,592,054 |.............. 2,430,192 | coovveeens (1N R ) .0, S I ) .0 S
11.7 Line 11.6: 5@ % 0f €Ol 9...euviii i | enesssessssnsanesnenas 5.5 |t 35.9 | s 394 | 18.6 | oo (R 0.0 [ DS S P XXX
12. Total Publicly Traded Bonds
12.1 1SSUET OBlIGAtIONS. ... eucererieeeeeeie et nenses | seesesseenns 31,153,633 |.....cc..... 77,648,004 |.........224,816,386 |............ 42,160,697 |.....cco.c.... 4,550,099 | ..o XXXt | e 380,328,820 | ...ovvucvrerenenn R 344,738,364 | ..o eI - 380,328,820
12.2 Residential Mortgage-Backed Securities... 5,909,711 ...15,863,832 | ... 17,529,299 | ... ...2,435,265 56,618,686 .63,054,859 56,618,686 |..
12.3 Commercial Mortgage-Backed SECUtES. .........ccrvvvrnieireereieieinnenins | corerrenninnieieinniens0 | o0 | 0 [0 [, 0
12.4 Other Loan-Backed and Structured SECUFtiEs.............cocrervrnerrerrnrinnns | crvvrrnrnererrnrineineend0 | v |0 [0 | e, 0
12.5 SVO Identified Funds XXX. e XXX |
12.68 TOAIS.....ceeerecieeie et nnsees | crenreenens 37,063,344 | ............93,511,837 |..........239,696,965 | ............59,689,996 |.............. 6,985,364
12.7 Line 12.6 @5 @ % Of COl. 7o ecinesessssissessesssnenennes | cnerneenssssnnnnenn8:D | coveireissensinnines 214 | s 54.9 | s 137 | s 1.6 0 [ s SO ISUY .0, GRS ISD 0.0, SRS DR, . ¢, GRS
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10............cccccevereeeevecees | ceeeeeieie85 | i 213 | il BAT | 1306 | 16 | 0.0 ] 997 | KKK e b XK e b XX K |
13. Total Privately Placed Bonds
13.1 Issuer Obligations...........ccevirveriienirnineenesseesnseesnssssseenns | vnersnseessssnesnnsns0 | evevennreisnseisinenenn0 [ 139,778 | el 0 0 itk XXX | e 1,139,778 | 03 | 3,156,587 | .oooveiiicend 08 ... XXX
13.2 Residential Mortgage-Backed SeCUties...........ccovviernieeniieinniieinns | cvvrevireieinnsieinnend0 | i | 0 | 0 [0 b XX 0 |00 | e [0 0.0 [ 9.
13.3 Commercial Mortgage-Backed SeCUties. .........ocvvvvrrireiiinireieeiniiennns O | e [0 0.0 {.oernen. 0.0 S
13.4 Other Loan-Backed and Structured SECUFtiES............cvuvevvenrnererrnrins | cvrrerninererinnnnend | v | vncciiinn0 [0 |0 | e XXX | e 0.0 | e (O S 0.0 [ XXX
13.5 SVO Identified FUNDS..........ccoerervrrircrnnircrsrnnneenernenenennnnens | oo XK | enrenen e XK | enenenne XXX [ XX e | e e XXX |0 [0 | 0.0 | i, O 0.0 | XXX
138 TOAIS...cvu ettt I 3,156,587 | ceververierireinnd 0.8 | . XXX
13.7 Line 13.6 @5 @ % Of COl. 7.ueuvoreerireeerenrrrrninrneireiennseseessennsseennnns | sonseseesssssnnnensi0:0 | vvvenrinriniinnennnn0.0 | 1000 | 0.0 | 0.0 | 0.0 | 00 100.0 [ e XXX | ) 0.0 S IR ) 0.0 N IR ) 0.0 -
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10.......ccocevrrrirrnnnncrniins | wonmnrnmirnrinnennenn0.0 | eininniniininennd0.0 | o033 | 00 | 0.0 | 0.0 | 03 | XXX | L. S PO, S XXX
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Annual Statement for the year 2017 ofthe. VW@ Stfield National Insurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

10.

1.

12.

. Book/adjusted carrying value, December 31 of prior year.

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

. Cost of short-term iNveStMENts aCQUITE...........c.orurueiierciecee e sees

o ACCIUAL OF QISCOUNL........vuiviviictci ettt b bbb s bbb nan

. Unrealized valuation iNCre@se (JECTEASE).........c.irrrririiriiriieieiesieie ettt

. Total gain (I0SS) ON QISPOSAIS........oeueiririiriieieiriee ettt

. Deduct consideration received 0N diSPOSAIS...........vu e

. Deduct amortization of PrEMIUM.............cuiuiriiiiieirie et

. Total foreign exchange change in book/adjusted carrying ValUe.............cccvuereieiinieieiseeesssse s

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

Deduct total nNonadmitted @MOUNLS............ccocveiiriieiiec e




Annual Statement for the year 2017 of the Westfield National Insurance Company

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

SI11, SI12, SI13, Si14
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Annual Statement for the year 2017 ofthe. VW@ Stfield National Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying value, DEcember 31 Of PriOr YEAI.........cc.riierrieiecneire st ess e nsses

2. Cost of cash equivalents acquired

3. ACCTUAI OF QISCOUNL........cviictiieie ittt bbbttt

4. Unrealized valuation iNCrease (ABCTBASE)..........cccueueueiireieiiiesietete ettt bbb bbbt bbbt naes

5. Total gain (I0SS) ON QISPOSAIS..........cuurerirrerireireiserireisees st es s sttt ss st nen

6. Deduct consideration received 0N QISPOSAIS............creruuririerurirrieiieie ittt et

7. Deduct amortization Of PrEMIUM...........cueiiiieieiceie ettt et

8. Total foreign exchange change in book/adjusted Carrying ValUE.............ccccvveuiueiieiriieeseees e

9. Deduct current year's other-than-temporary impairment reCOgNIZEA...........oeueerirrreiriirinere e

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

11. Deduct total NONAAMItEEA @MOUNLS.........coiuiieiieieiicieieies ettt naes

QO

) Indicate the category of such investments, for example, joint ventures, transportation equipment:..........ccoevevieienenns
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Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

EO1, E02, EO3, E04, E05, E06
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Annual Statement for the year 2017 ofthe. VW@ Stfield National Insurance Company

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current
Current Year's| Year's Other-
Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
Desig- | Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation | Acquired |Strategy]  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
293792 10 7 |ENTERPRISE PRODS PARTNERS L P COM UNIT... | ccocvooes | o DE...... Strategas Research Partners..............ccc.cooocvomereneceies | covervinnns 04/27/2010] ......... (U I 3,780,376 | .......... 4,559,720 | ......... 4,559,720 | ......... (91,160) | ..o (VI (O (U I (U A (VN O 286,810 | oo | 0.000
G54050 10 2 |[LAZARD LTD SHS A - e [ BMU... | ISI Equity Research Sales 10/20/2014] ......... 0 .2,154,200 3,562,125 | ....... 3,562,125 | ........ 774,168 190,659 | ..oocviiiiiiceenn0 | i 0.000
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated . 5,934,576 | .. 8,121,845 | ... 8,121,845 | ........ 683,008 . L0 .AT7,469 XXX
4499999 SUDLOLAl = UNGHIIATEG. . ..vvvoietie stk EE 4 ff LS E LRkttt | cnnniesan 5,934,576 | ........... 8,121,845 | ......... 8,121,845 | ........ 683,008 | ...cccooirnnniinne 0 | 0 [ s [O IR 0 | oo 477,469 | oo 0 XXX
4899999, TOAIS. ..o e | areiienins 5,934,576 | ........... 8,121,845 | ........ 8,121,845 | ........ 683,008 | ........c.co...... (V) [P (U [ (O [ 0 | o ATT469 | .o 0 XXX
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Sch. BA - Pt. 2
NONE

Sch. BA-Pt.3
NONE

EO08, E09
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SCHEDULE D - PART 1

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

oL

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912810 EM 6 |UNITED STATES TREAS BDS.. ..122.422 1,000,000 | ... 1,126,649 | o0 [ i (24,353) | 0 |0 7.250 |...... 4.205 |FA...... R 03/25/2010. | 08/15/2022.
912810 EQ 7 |UNITED STATES TREAS BDS.. ..121.250 | . . 1,200,000 | ..o 1,380,257 | o0 [ iieiecns(28,790) | o0 | 0 6.250 |...... 3.297 |FA..... rerenn28,329 | ..........75,000 | 09/30/2010. | 08/15/2023.
912810 EQ 7 |UNITED STATES TREAS BDS. 12125 | ,933,688 | ...oocennnd 6,550,000 | ..o ,533,899 | .0 | e (157,150) | o0 | 0 [ 6.250 |...... 3.297 [FA....| o 154,628 | ........ 409,375 | 09/30/2010. | 08/15/2023.
912810 EW 4 |UNITED STATES TREAS BDS.. ...126.789 1,025,000 21162,869 | 0 | aee(13,072) [ 0 [ 0| 6.000 |...... 4166 [FA.....| coooeoued 23229 | ......... 61,500 | 12/28/2010. | 02/15/2026.
912810 EW 4 |UNITED STATES TREAS BDS.. ...126.789 . 5,675,000 | ...........6,382,953 | ..oooovirrinrrinn0 | cooiceen(72374) | 0 | 0 [ 6.000 |...... 4.166 [FA.....| ... 128,613 | ........ 340,500 | 12/28/2010. | 02/15/2026.
912810 EX 2 |UNITED STATES TREAS BDS 134148 | 7,378,140 | 5,500,000 | ............. 6,012,914 | o0 | eee(B6,727) | 0 [0 ] 6.750 |...... 5.368 |FA......| cccveee. 140,228 | ........ 371,250 | 04/18/2007. | 08/15/2026.
912810 FB 9 |UNITED STATES TREAS BDS.. ...132.539 ..3,313,475 .2,500,000 22,907,654 | .ooovvvirieen0 | (32,94 | 0 [0 | 6.125 |...... 4.098 [MN...... cer 19,881 [ 153,125 | 05/14/2010. | 11/15/2027.
912810 FB 9 |UNITED STATES TREAS BDS.. ..132.539 | . ..8,615,035 | .. .6,500,000 | ... 1,559,900 | .0 | ieen(85,646) | iecnnl0 [0 ] 6.125 |...... 4.098 | MN...... reen01,690 | L 398,125 |05/14/2010. | 11/15/2027.
912810 FE 3 |UNITED STATES TREAS BDS ..128.684 | ............. 3,860,520 | ..oooonevn 3,000,000 | .........cc.. 3,836,550 | .ooovvveeeriieen0 | i (2,043) | 0 [0 | 5.500 |...... 2495 [FA....| o 62,323 | .o 0 | 12/20/2017. | 08/15/2028.
912810 QA 9 |UNITED STATES TREAS BDS 114215 ..4,568,600 .4,000,000 4,550,099 | oo | eiene(2,870) | 0 | 0 [ 3.500 |...... 2.646 |FA....... 12/12/2017. | 02/15/2039.
912828 2R 0 | UNITED STATES TREAS NTS, . e [ SO 1 ...7,935,000 |..... 98.594 | . ..7,887,520 | .. 18,000,000 | ......c..... 7,935,932 | oooooiviiiinennn0 | 932 | 0 |0 [ 2.250 |...... 2.343 [FA..... I . 11/09/2017. | 08/15/2027.
912828 M5 6 | UNITED STATES TREASNTS. . SOOI O e e [} 4,103,125 |..... 99121 | oo 3,964,840 | .............. 4,000,000 | ...cocceeen: 4,088,073 | ..ovvveverriienend0 [ eiiieiececd(9,675) | a0 | 0 2.250 |...... 1.945 |MN......| cooooe 11,685 | .......... 67,500 |05/31/2017. | 11/15/2025.
912828 RR 3 |UNITED STATES TREAS NTS . s | s i [ 1 ...2,008,750 |..... 99.703 1,994,060 ..2,005,743 | o0 | e (1421) 0 [0 2.000 |...... 1.922 |MN...... 193 | 40,000 |11/13/2015. | 11/15/2021.
0199999. U.S. Government - Issuer OblIGations.............ocuueriueiriiiisiiessiisssi s 59,688,267 XXX ....60,688,462 56,473,492 XXX XXX XXX | ... 774,053 | ..... 2,006,375 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36202E  3J 6 | GNMA GTD PASS THRU POOL 004401... LA ..210,423 |..112.239 223,532 ....199,158 209,439 0].. (35) 0 04/15/2009. | 03/20/2039.
36202E 5K 1 | GNMA GTD PASS THRU POOL 004450... IOV v il 161,477 |..114.625 | . 174,307 | .. ....152,068 | ... 160,136 | ..o (U I (VA1) ] E— 0 06/05/2009. | 05/20/2039.
36202E KD 0 | GNMA GTD PASS THRU POOL 003892............oooomeerreerrermreeneessessseesessnseins | eovenee | o | vererennns Al L IR 209,89 |...115.168 | ......cccoooec.. 234,088 | ......ooccceeeee. 203,258 | ......... 209,115 (U I (#12)| oo 0 11/16/2006. | 08/20/2036.
36202E  PC 7 |GNMA GTD PASS THRU POOL 004019... A ..120.472 139,037 0 0 10/16/2007. | 08/20/2037.
36225A Y7 9 | GNMA GTD PASS THRU POOL 780734... A 112,977 296,434 | ..o 262,385 | 271,582 | 0 | o086 | 0 05/11/2005. | 03/15/2028.
36290U H4 1 |GNMA GTD PASS THRU POOL 617751... A ...111.250 0 | e 10 | i 0 10/24/2007. | 10/15/2037.
362945 4B 0 | GNMA GTD PASS THRU POOL 65881 4 ...104.638 0 0 08/17/2007. | 07/15/2037.
36294T BE 4 |GNMA GTD PASS THRU POOL 658937... A ...106.331 0 0 01/18/2007. | 10/15/2036.
36295H R9 3 | GNMA GTD PASS THRU POOL 671112... LA 112,744 LA3251 | 38,362 [ 39,580 | s 0 [ e 17 | 0 11/19/2007. | 08/15/2037.
362960 NG 1 |GNMA GTD PASS THRU POOL 701591 4 LM77 .228,883 0 0 03/25/2009. | 01/15/2039.
36296X FG 4 | GNMA GTD PASS THRU POOL 704067... . I ISP ..162,743 |...116.930 182,073 0 0 R 03/11/2009. | 12/15/2038.
383739 2A 6 | GNMA DT 24 PE......ooiiiiiiieireiieeeeieesieesisseiessses s | cevions I ISP 432,107 |...113.098 ) 2,403 | e 28,833 | 12/04/2006. | 05/20/2031.
38379X  XQ 8 |GNMA 16 101 LN . et s | s - LA ,171,875 |...101.203 ..5,060,145 ,153,487 .(13,751) ..12,500 | ........150,000 | 08/17/2016. | 07/20/2046.
0299999. U.S. Government - Residential Mortgage-Backed Securities s . . ..71,147,214 XXX |- ..7,210,376 | .. 6,885,734 | ...........7,112,614 20| (14,312) ] v 23,082 | 276,991 XXX XXX
0599999,  Total = U.S. GOVEIMMENL. ... cveitiererieitssesers st s sss sttt st enssnsensensssesensens | osssessand 66,835,481 XXX ] 67,898,838 | ............ 57,835,734 | ........... 63,586,106 | ...oovvreriiiiniennens 0 (490,442) | coovvcvviveen0 |0 | XXX | XXX [ XXX [ e 797,135 | ... 2,283,366 XXX XXX
All Other Governments - Issuer Obligations
110709 DL 3 |BRITISH COLUMBIA PROV CDA BD . JESPORURTIN DOV Al 2127450 | e 8,921,500 | ..............7,000,000 | ............. 8,098,808 | ......cccovriiiennd 0 s (113,290) | ..ovvvcrvereenn0 [ o0 106500 ..o 41476 | ddoces | e 209,806 | ....... 455,000 | 06/16/2011. | 01/15/2026.
748148 PB 3 | QUEBEC PROV CDA DEB . [ESRTORRRIN PR Al ..123.413 ..2,468,260 ...2,236,488 (36,198) | ..ovvviverieenn0 | 0 |10 7.500 5.027 | W....... ceren89,167 | 150,000 | 08/24/2009. | 07/15/2023.
748148 PD 9 |QUEBEC PROV CDADEB............ . [ERTTTIRRTIN PR Al . ..123.545 | . 1,451,654 | .. v 1,310,528 coereerene(18,626) | o0 | iiiiin0 72125 | 4.914 |FA...... cern33,022 | 83,719 | 01/29/2009. | 02/09/2024.
748148 QR 7 |QUEBEC PROV CDA GLOBAL DEB . OISR RN Al 142255 | 4,267,650 | ...coocvuvne 3,000,000 | ...ocvveus 3,617,213 | o0 [ (B7,671) [ o0 | o0 [0 72500 | 5138 |MS.....| oo 66,250 | ........ 225,000 | 03/03/2009. | 09/15/2029.
458182 BV 3 |INTER AMERICAN DEV BANK RSSO IO D|.. 10,126,680 |...127.496 ....10,199,680 .8,000,000 ...9,188,601 cereene(130,841) | 0 | 0 [17.000 4621 [JD.cccces | e 24,889 | ... 560,000 | 09/04/2009. | 06/15/2025.
45818Q AC 3 |INTER AMERICAN DEV BANK FESTTRTIN PO D]... . . ..5,719,961 |..126.753 | .... 6,337,650 | .. .5,000,000 | .............5,460,842 | .......cccoceeieenl0 | i (36,962) | ..oovvevvrrenan0 | 0 [ 10006.290 e 5.057 | oo | o 145,019 | ........ 314,500 | 10/20/2009. | 07/16/2027.
459056 LD 7 |INTERNATIONAL BK RECON & DEV. OO OO [0 U I 1FE| s 4,488,935 |...124.547 | ............. 4,359,145 | ............. 3,500,000 | ............. 3,945,654 | ..o | i (76,492) | ..ovvvvcvvrrcenn0 | 0 |10 7.625 | 4756 [ | e 120,094 | ........ 266,875 | 12/08/2009. | 01/19/2023.
46513E FF 4 |AIDISRAEL GTDNTCL1A. ...8,859,070 |...116.368 ..9,309,440 .8,000,000 ...8,418,075 (63,068) | ....ccvvverreean0 | a0 | 1025.500 | 4452 |MS...... 125,889 | o 440,000 | 11/25/2009. | 09/18/2023.
46513E GV 8 |AID ISRAEL GTDNTCL1A. . - . . ...2,476,740 |...116.933 ..2,338,660 | .. .2,000,000 | .............2,238,066 20 ] (35,863) | o0 {0 105,500 3.273 | D....... crnenn8,250 [ s 110,000 | 08/19/2010. | 12/04/2023.
0699999. All Other Governments - Issuer Obligation - s [ESSTIRTRTY [P 48,291,640 XXX [ 49,653,639 | ............ 39,675,000 | ........... 44,514,275 | oo, [ (549,011) XXX XXX | e 802,386 | ..... 2,605,094 XXX XXX
1099999. Total - All Other GOVEMMENLS........... ittt | asinisas 48,291,640 XXX | s 49,653,639 | ............ 39,675,000 | ........... 44,514,275 | oo 0| s (549,011) XXX XXX | e 802,386 | ... 2,605,094 XXX XXX
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U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
20772G V7 0 | CONNECTICUT ST SER C GO [SSTTIRRTIRNRRION OO . 2103321 [ e 2,066,420 2,049,512 | o0 | eieeenn(88,063) | vivireenn0 [ 0 [ 5.750 |...... 2.720 |MN...... v 19,167 | e 115,000 | 07/26/2011. | 11/01/2023.
419792 RX B |HAWAII ST GO....couiiiriiieieiierissise st isessssisssss st sssssssssssssssssnns | seeees . ...108.930 4,357,200 4313146 | o0 | i (14,694) | 0 | 0 4.000 |...... 3.030 | MN...... rerernenn 26,667 | e 69,778 | 06/26/2017. | 05/01/2037.
574192 UU 2 |MARYLAND ST CAP IMPT ST & LOC FAC 1ST A....oovvvverreierrervernniensnieies | over . 100631 | oo 3,300,697 13,303,099 | o0 [ (138,140) | o0 | il [ 5.250 |.....1.000 [MS......| .........57,400 | ........ 172,200 | 04/24/2012. | 03/01/2018.
57582N UV 5 | MASSACHUSETTS ST REF SER A GO ceeveeeeneen [ s e .. 112.234 ..2,244,680 2,232,465 | ..o | enn(62,149) | iviinen0 [ 0 [ 5.250 +......105,000 | 05/24/2012. | 08/01/2021.
649791 DM 9 [NEW YORK ST SER A GO.....coorrumiirriiiineiineiseisesissisesisessssissssssssssssnnes | sevees . ...110.826 6,649,560 6,344,151 | o0 | ien(103,066) | o0 [ 0 [ 5.250 |.....3.300 |FA......| ........119,000 | ........ 315,000 |07/22/2011. | 02/15/2025.
677522 NF 7 | OHIO ST REF INFRASTUCTURE IMPT GO . . I . 15736 [ e 3,816,395 3,721,329 | o0 | i (62,485) | evieinn0 [ 0 [ 5.000 |.....2.721 |MS.....| ..........54,958 | ....... 130,984 | 11/18/2016. | 09/01/2034.
677522 NH 3 | OHIO ST INFRASTUCTURE IMPT SER B GO.......ccoveuvrierierirerereniseisneninens | ceve . ..115.176 4,094,507 3,984,119 | o0 | eiennn(62,989) | o0 [ viieinen0 [ 5.000 |.....2.851 |MS......| ..........59,250 | ........ 141,213 | 12/12/2016. | 09/01/2036.
709141 W2 7 |PENNSYLVANIA ST THIRD REF GO . s | . .. 105.446 | .............. 3,163,380 3,170,869 | ..cvvvvvervcveenn0 [ e (TIL776) | cviecn0 | 0 [ 5.375 03/14/2012. | 07/01/2019.
882723 4R 7 | TEXAS ST TRAN COMM HIGHWAY SER A GO....ccccorvererrinerieerneeienineenns | ceve . ...119.836 ..1,198,360 1,156,989 [ ooovvvverrrcrnennd0 | e (16,692) | o0 [0 [ 5.000 11/14/2016. | 04/01/2033.
882723 6S 3 | TEXAS ST REF TRANSPTN COMMN MOBILITY GO.... O e ...123.545 6,177,250 6,027,403 | ..o | et (B1,347) | 0 |0 [ 5.000 04/26/2017. | 10/01/2030.
882723 NB 1 | TEXAS ST REF TRANSPTN COMMN MOBILITY GO.....covuirenirimrennrseniseenns | corenes . L7397 [ 1,173,970 1,125,856 | 0 e (18,196) | i |0 | 5.000 07/08/2014. | 10/01/2028.
1199999. U.S. States, Territories & Possessions - Issuer Obligations......... XXX e 38,242,419 . ...37,428,938 XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed)............. . XXX | e 38,242,419 | ............34,132,500 | ........... 37,428,938 XXX XXX XXX
U.S. Political Subdivisions of States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligation
199491 5K 3 |COLUMBUS OH SER A GO......ovvimmiiiiiiiciisicniesinsissiseesiesisssisssianes | coveees I [ 2 LA1A86 | 3,335,580 | ..............3,000,000 | ............. 3,195,862 | ..cvvvvevricnnenn0 | eierenn(52,289) | o0 [ 0 [ 5.000 |...... 3.020 | oo | v 75,000 | ........ 150,000 | 11/30/2011. | 07/01/2025.
199507 2U 7 |COLUMBUS OH CITY SCH DIST TAXABLE REF SE.........coccovivneirmerrerirenis | ceveene I [ LAM11.252 | e 1,446,276 1,443,007 | o0 | oeirenn(26,951) | o0 [0 [ 5.000 |...... 2.600 | Do | s 5,417 | o 65,000 | 08/10/2015. | 12/01/2022.
235308 RA 3 | DALLAS TX INDPT SCH DIST TAXABLE REF SER e | e . 2 ..111.587 7,967,312 7,941,732 | o0 | e (243,140) | o0 [ 0 [ 6.450 |...... 2.676 |FA......| coeee 173,978 | ... 460,530 | 08/12/2015. | 02/15/2035.
262608 PF 3 |DUPAGE & WILL CNTYS IL CMNTY SCH DIST 2.....coovveerimerierireeenneisnines | cvve 116394 | e 1,163,940 172,574 | o0 | s (@1,316) | 0 [0 [ 6.250 |...... 1.760 [JD....... [ESTTURRPONN I /3 S 62,500 | 11/20/2012. | 12/30/2021.
546585 EC 0 |LOUISVILLE & JEFFERSON CNTY KY TAXABLE B.. PO e 2 A19.057 [ e 2,827,604 . 2,848,413 | o0 | eiiennn(86,520) | o0 [ 0 [ 5.300 |...... 2.752 |MN...... v 16,084 | e 125,875 | 04/25/2016. | 11/15/2026.
613340 X7 8 |MONTGOMERY CNTY MD CONS PUBLIC IMPT SER........ccccovuriemrirervnircinns [ vrere I LA03147 | 1,547,205 | ..............1,500,000 | ............. 1,555,439 | oo 0 | i (66,068) [ o0 | 0 [ 5.250 |...... 0.790 [MN......| oo 13,125 | oo 78,750 | 10/16/2012. | 11/01/2018.
681712  PM 1 | OMAHA NE REF OMAHA CONVENTION CTR GO......oevumrrmerimrerneernieeneeinnens | evenee [ o [ eorererneens LT3 e 2,342,680 2,246,947 | .vvevvvvrrninnn0 | inn(83,223) | 0 [ 0 [ 5.250 |...... 2.710 |AO...... | 026,250 | ........ 105,000 | 08/23/2011. | 04/01/2023.
713176 2B 0 |PEORIA IL TAXABLE SERAGO..... ettt | s . 2 ...104.452 1,984,588 1,975,382 | ooovvrverrnrinencnd0 | oo (17,297) | i [0 [ 4.500 |...... 3430 [ | e 82,750 | e 85,500 | 05/08/2015. | 01/01/2029.
735371 PV 2 | PORT SEATTLE WASH LTD GO BONDS.............. ceeverennnnns [ s . 2 122,006 | ..oooovrvene 3,684,581 3,543,798 | ..o | e (1184) | 0 [ 0 [ 5.000 |...... 2.806 | JJ....... v 18,500 | i 47,817 |03/06/2017. | 01/01/2031.
741701 X5 0 |PRINCE GEORGES CNTY MD CONS PUB IMPT SER [SSSTRRRRRRRIRS IO . 2 112,081 | ... 2,802,025 2,724,032 | o0 | inn(30,492) | o0 [ 0 [ 4.000 |...... 2.530 |MS...... verernen33,333 | e 100,000 | 10/23/2014. | 09/01/2028.
796237 SJ 5 | SAN ANTONIO TX GEN IMPT GO . s | s . 2 2102321 | 920,889 | ......ce00eere.900,000 | cooiireiren916,256 | o0 | ieed(27,389) | 0 |0 [ 5.500 |...... 2.360 |FA....[ ........20,625 | .......... 49,500 |09/20/2011. | 08/01/2025.
796237 TH 8 | SAN ANTONIO TX CTFS OBLIG GO . [SSPTURITIRNS BV . 2 2102321 [ e 2,046,420 | ..............2,000,000 | ...ccceee..2,038,239 | cooorvovcrrerrnennd0 | eiiieenn(64,507) | o0 [ 0 [ 5.500 |...... 2.180 |FA....... v 85,833 | e 110,000 | 09/27/2011. | 08/01/2025.
796269 VA 3 | SAN ANTONIO TX TAXABLE INDEP SCH DIST GO (SRR P . 2 ...104.489 3,134,670 ....3,000,000 | ..coe0e3,106,937 | v | iiien(27,593) | o0 | 0 | 4.006 |...... 2.960 |FA....... v 45,401 | 120,180 | 07/07/2015. | 08/15/2028.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations XXX ...35,203,770 | .ooooveven 31,635,000 XXX XXX XXX | ......573,470 | ..... 1,560,652 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions........ XXX ...35,203,770 | ooovenen 31,635,000 | . XXX XXX XXX | ......573,470 | ..... 1,560,652 XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agenmes and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
207758 KK 8 | CONNECTICUT ST SPL TAX OBLIG TAXABLE BAB 1 ...105.803 ..3,597,302 | ..............3,400,000 | ..oe0err. 3,600,162 | oo | s (48,892) | 0 [ 0 [ 4.376 |... oo 148,784 1 07/17/2015. | 11/01/2021.
240523 WG 1 |DE KALB CNTY GAWTR & SWR SER A REV. ..112.397 5,619,850 | ..............5,000,000 | .............5,431,025 | ...cc.ccecvvvrieenn0 | ceeiens(107,580) | oo [ e [ 5.250 |.....2.811 |AO...... | ..........65,625 | ........ 262,500 | 01/30/2012. | 10/01/2027.
3130A3  5M 2 |FEDERAL HOME LN BKS.......coooeriieeirciisissiessiesisseississsssssesssssssssssesssns | soeees ..105.945 | Lo 5,297,250 | ..............5,000,000 | .............5,489,554 | ......ccccoovurrneni0 | viririene(35,545) | e [ 0 [l 3.500 |.....2.528 |MS......| .........52,014 | ....... 175,000 | 05/23/2016. | 09/14/2029.
31331H 2S 5 |FEDERAL FARM CR BKS SOOI BOVOTO ...129.858 5,194,320 4,622,830 | .oooovrrriierirnnn0 | i (66,473) | o0 | 0 6.890 |.....4.475 |[MS....| .........83,446 | ....... 275,600 | 04/15/2009. | 09/12/2025.
31331L  JL 3 |FEDERAL FARM CRBKS.......cccocrvvvrnnes ..140.556 | .....ccoouuc 4,216,680 3,428,386 | ...cooovvvvrerreen0 | eieeeen21,513) | ciieenn0 [0 [ 6.750 |.....5.254 |JD......| ..........14,062 | ........ 202,500 | 05/20/2009. | 06/06/2031.
3133M5 5N 6 | FEDERAL HOME LN BKS . . ...102.600 ..6,669,000 6,581,047 | ..ovvvvevvrrnennn0 | eeea(133,974) | o0 [ 0 [ 6.025 | ... +rn 391,625 | 03/29/2010. | 08/03/2018.
3133MA RM 3 |FEDERAL HOME LN BKS................... L1127 2,222,540 2,124,758 | ..o | ieeeen(85,970) | o0 [0 [ 7450 |....4.293 |FA....| .......61,256 | ....... 149,000 | 11/09/2009. | 02/03/2020.
3133MA WE 5 |FEDERAL HOME LN BKS................... 2142901 | e 7,145,050 5,773,556 | ..ocvevvevvrvnnenn0 | e (44,334) | o0 [ 0 [ 7125 |.....5.371 |FA....| ... 134,583 | ........ 356,250 | 06/12/2009. | 02/15/2030.
3133XG 6E 9 |FEDERAL HOME LN BKS........cccccooenee ...123.283 6,164,150 5,381,194 | o0 | eiieeen(36,113) | o0 [0 [ 5.750 |.....4.648 |UD......| ... 15,174 | ... 287,500 | 09/30/2009. | 06/12/2026.
3134A3 U4 6 |FEDERAL HOME LN MTG CORP L A39.178 [ 5,567,120 4,700,243 | ooovvvvriverirenn0 | e (43,800) [ o0 | 0 6.750 06/15/2010. | 09/15/2029.
31364B  EP 1 |FEDERAL NATL MTG ASSN MTN..... . ...130.637 ..1,306,370 1,227,829 | o0 | oeieeenn(26,199) | o0 [0 [l 7.020 12/16/2013. | 06/23/2025.
31364F KW 0 |FEDERAL NATL MTG ASSN.....cooviiiiriiiiniinnisciieniceississiisiiis ...130.423 5,155,621 4,357,267 | ..ooovvvvrrvcrienn0 | iiiienn(30,639) | o0 | 0 6.320 07/16/2009. | 12/20/2027.
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44244C  GT 8 |HOUSTON TX UTIL SYS REFUND SER 2016B REV..........ccoocvvvmriiinriireriiin [ e ..118.893 | .............3,566,790 | .............. 3,000,000 | ....occccc..3,441,573 | 0 | iee(27,387) | a0 | 0 [ 5.000 |...... 3.090 |MN....| o 19,167 | ........ 150,000 | 05/09/2017. | 11/15/2035.
491552 UY 9 |KENTUCKY ST TURNPIKE ECON TAXABLE DEV RO ...108.540 1,000,000 | ........... 1,088,071 | cccovvvivvriiinnccn0 [ e (18,110) | a0 | 0 5244 |...... 31474 | U....... 06/23/2015. | 07/01/2025.
546398 DH 8 |LOUISIANA ST PUB FACS AUTH PJ SER B REV. ..124.270 . 1,400,000 | ..cccoeccc 1,620,321 | o0 [ s (22,478) | 0 | 0 5.500 |...... 3.330 |MN...... 09/24/2013. | 05/15/2027.
57584X  YZ 8 |MASSACHUSETTS ST HLTH & EDL FAC UNREFUND........ccccovvmuvimrinricnnins [ v | o [ e 2| TFE| oo 772,247 |..103.277 | oo 738,431 | 715,000 | .oovceereeen 739,499 | e | ieea(27,766) | evcieenn0 | 0 [ 5.250 |...... 1.285 [MN...... 10/26/2016. | 11/15/2023.
60636P FC 9 |MISSOURI ST ENVIR IMPT ENERGY WTR POLTN.......ccoovvimrimmnrimnnniveneins | evenee [ v | covmeiiienns | eeeees 1FE 795,914 |...101.987 ..700,000 | oo 704,304 | 0 | i (8,348) | 0 | 0 [ 5.375 |..... 4120 [JJ....... 10/29/2003. | 07/01/2018.
645791 Q5 6 |NEW JERSEY ST ENVIR INFR TR UNREFUND SER........cccooommivimniirnnriiienns [ e 2| e 1FE ...1,656,171 | ...102.680 ..1,555,602 | .. 1,515,000 | oo 1,549,541 | 0 | ceici(51,014) | 0 [0 [ 5.500 |...... 2.035 |MS...... 11/20/2015. | 09/01/2023.
645791 YV 0 |NEW JERSEY ST ENVIR INFR TR UNREFUND SER..........ccccoovviimmmiiimniiianns [ o 2] . TFE| e 2,455,323 |...102.680 | .............. 2,212,754 | ............ 2,155,000 | ..occoceen. 2,205,508 | ....ccovvienriieen0 | e (T4,648) | 0 [ 0] 5.500 |...... 1.940 |MS.....| .........39,508 | ........ 118,525 | 07/28/2014. | 09/01/2022.
64971M 4N 9 |NEW YORK CITY NY TRANSTL TAXABLE FIN AUT........coovvurmmvirmmmrrmnnernenns [ eeveree | oo | i 1FE ...3,160,080 |...108.863 ..2,993,733 .2,750,000 22,961,100 | o0 | eieeeen(77,883) [ 0 [ 0 | 5.808 |...... 2710 |FA....| .........66,550 | ....... 159,720 | 05/18/2015. | 08/01/2030.
64972F  YH 3 |[NEW YORKCITY NY WTR & SWR SER DD REV.... e [ o2 [ 1FE ..1,314,709 |...101.943 1121373 | 21,100,000 | coooveeer 1,121,998 | 0 | e (47,849) | e [0 [ 5.750 |...... 1.330 [JD....... v 2,811 | 63,250 | 11/18/2013. | 06/15/2025.
662903 MT 7 |N TEXAS ST MUNI WTR DIST REF & IMPT REV......cccooommrvimmmiimnirinnniienees [ eovivee | oo | evveniiies | e 1FE| e 7,391,696 |...109.168 | .............. 6,331,744 | ............. 5,800,000 | ............. 6,364,347 | ...ccoovvvvvrcieen0 | (205,972 | 0 [ 0 | 5250 |...... 1.512 [MS......| e 101,500 | ........ 304,500 |01/14/2013. | 09/01/2020.
67765Q CB 0 |OHIO STWTRDEV AUTH SER AREV.......coooviiiiiiciiiinicnsisciciienssienns [ e [ [ e 2| 1FE 581,050 |...118.940 594,700 ....500,000 575,885 | ...occovvrcvncecn0 [ eieicenna(5,165) [ o0 | 0 | 5.000 |...... 2.950 | Do | e 2,083 | 25,000 | 05/02/2017. | 12/01/2035.
796253 RU 8 | SAN ANTONIO TX ELEC & GAS 2002 PREREFUN..........cccoooimmviiiminiiiiiniiinins [ o 2| 1FE ...5,168,288 |...102.683 4,446,174 | .. 4,330,000 | ........... 4,499,035 | ...cccooiiiininnn0 | ceenins(152,926) | a0 | 0 [ 5.650 |...... 1.988 |FA......| .......101,935 | ... 244,645 | 06/17/2013. | 02/01/2019.
880591 CJ 9 | TENNESSEE VALLEY AUTH PWR BD.....ccccooouriieririnniiieneieneiisneeisnneinenens. | cevnes | e | eovmeneiines | overiiins [} 2,421,140 |..129.427 | .............. 2,588,540 | ... 2,000,000 | ..ocoeeene 2,243,649 | ...coovvvvivricieen0 | (25,033 | 0 [ 0| 6.750 |...... 4.860 [MN.....| .........22,500 | ........ 135,000 | 07/29/2009. | 11/01/2025.
88213A GF 6 | TEXAS ST A&M UNIV SYS BRD TAXABLE SER D.........coevevmriverireninininninniis | | [ e o 1FE]| .............2,040,720 |..... 96.299 .2,000,000 2,035,298 | ovvvriniienenn | BT | 0 | 0 [ 2.958 |..... 2.721 |MN...... 07/11/2016. | 05/15/2030.
927793  TQ 2 |VIRGINIA COMMONWEALTH TRANSN BRD TRANSN 2] 1FE ..111.462 . 11,500,000 | ......cc.... 1,648,897 | oovooiiiinennn0 | oo (42113) | 0 | 0 [ 5250 |...... 2.180 [MN...... 02/28/2012. | 05/15/2023.
927793 TR 0 | VIRGINIA COMMONWEALTH TRANSN BRD TRANSN.........cccovviniiveiiniirenins | coves 2| 1FE| oo 2,389,560 |..111.462 | .............. 2,229,240 | ....ccooouce. 2,000,000 | ....cooouee. 2,149,879 | oovvvvvvicenenn | e (@1739) | a0 [0 [ 5.250 |...... 2.900 |MN...... 10/24/2011. | 05/15/2024.
975700 KU 8 [WINSTON SALEM NC WTR SWR SYS TAXABLE BAB.........ccccoovvvsnriiiiniiinns | covenae 2| e 1FE ...3,339,360 |...105.235 3,000,000 237779 |0 | (69,992 | 0 |0 [ 529% |.... 2.750 |JD....... 08/18/2015. | 06/01/2034.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations..............cocoireiriirnisieiisiscsseisenias . .98,274,689 XXX . ....96,828,383 | . 3,318,000 | ... .90,823,935 XXX XXX XXX XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128KC WX 1 |FHLMC 30 YR GOLD PC GRP POOL A50662 A ...106.775 307,191 ....287,700 295,847 08/23/2006. | 07/01/2036.
3128M5 KM 1 |FHLMC 30 YR GOLD PC GRP POOL GO3B00..........ccccouvererirrirriiriiciinnirenins | crve A ...114.326 127,459 ...111,488 10/29/2008. | 11/01/2037.
3128M8 7E 8 | FHLMC 30 YR GOLD PC GRP POOL G06893.. AL ...104.991 ..1,525,436 1,452,922 08/21/2014.| 01/01/2042.
3128MJ S35 | FHLMC 30 YR GOLD PC GRP POOL G08537.. 4 ...100.464 ..3,389,203 .3,373,566 07/22/2013.| 07/01/2043.
3128MJ  SY 7 | FHLMC 30 YR GOLD PC GRP POOL G08534.. A ...100.546 6,617,218 07/23/2013. | 06/01/2043.
3128MJ U3 2 | FHLMC 30 YR GOLD PC GRP POOL G08601.. LA ...104.608 . 1,566,068 . 11/10/2014. | 08/01/2044.
3128MJ UV 0 |FHLMC 30 YR GOLD PC GRP POOL G08595.. 4 ...104.616 ..1,148,796 .1,098,102 157,447 07/25/2014.| 07/01/2044.
3128MJ  VH 0 | FHLMC 30 YR GOLD PC GRP POOL G08615.. LA ...102.932 ..2,745,057 ..2,778,212 12/19/2014. | 11/01/2044.
3128MJ  VJ 6 | FHLMC 30 YR GOLD PC GRP POOL G08616.. A ...104.592 998,344 ...1,014,262 11/19/2014. | 11/01/2044.
3128MJ VW 9 | FHLMC 30 YR GOLD PC GRP POOL G08627.. 4 ...102.847 ..1,454,292 /476,398 03/18/2015. | 02/01/2045.
3128MJ  ZB 9 | FHLMC 30 YR GOLD PC GRP POOL G08737.. LA ...100.102 11/17/2016. | 11/01/2046.
31292H MU 5 |FHLMC 30 YR GOLD PC GRP POOL C01271.. A . 111.367 01/14/2002. | 12/01/2031.
31292K K3 0 |FHLMC 30 YR GOLD PC GRP POOL C03014.. 4 ...105.247 09/25/2007. | 09/01/2037.
31296W DS 3 |FHLMC 30 YR GOLD PC GRP POOL A20113.. LA ...110.766 08/08/2005. | 10/01/2031.
312988 UT 9 |FHLMC 30 YR GOLD PC GRP POOL C55994.. LA ...110.766 08/15/2005. | 01/01/2031.
3132GT SA 6 | FHLMC 30 YR GOLD PC GRP POOL Q08313.. A ...104.989 10/08/2014. | 05/01/2042.
3132JQ H8 6 |FHLMC 30 YR GOLD PC GRP POOL Q22955 SSSSTUPURRUPRRPPURPRURTUUORN IUSUPOUR VR IRPPROPOOO 4 ...105.562 09/22/2014. | 11/01/2043.
3132M6 XG0 | FHLMC 30 YR GOLD PC GRP POOL Q26379..........cccooerererirrernneesceeirsnians | cevenns ...104.593 .2,005,429 ..2,117,304 05/19/2014. | 05/01/2044.
3136AQ Y9 5 |FNMA 16 REMIC SER 05 KB PAC........ccoomiiiiiiiinricciienisnssisciesisisniis | s w1 3,693,648 ... 90.083 . .3,788,964 | .............3,702,199 07/18/2016. | 02/25/2046.
3136AS  GE 0 |FNMA 16 REMIC SER 24 HY PAC.......cccocooimiiiimriiinniiinnissneissseisssssssniinnnns [ v | oo | i 4] 6,235,650 |..... 94160 | .............5,791,850 | .............. 6,151,073 | ..occccceeen. 6,230,444 10/27/2016. | 05/25/2046.
31371K L7 4 |FNMA PASS THRU POOL 254250.............ccooomvieereeerreriisseieseiseseessseseesseens | s ..149,635 |...115.049 ...141123 147,374 10/21/2005. | 03/01/2032.
31371M  PC 5 | FNMA PASS THRU POOL 256119.........couiriiirriirnisseisneissseissssiinnns | o I3 I .136,722 |...114.706 150,818 | .. ..131,483 | ... ..135,894 02/03/2006. | 02/01/2036.
3137BQ  T6 4 |FHLMC CMO SER 4597 PB PAC.........ccooouirieireeieneeieneiiesesissessssnsissnsesnnes | wvnees | oo | coveeeencd L) [} 3,149,084 |..... 95.998 | ..coovvvenen 2,912,462 | .............. 3,033,891 | coooveneve 3,137,783 07/26/2016. | 12/15/2045.
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3137BR RS 6 | FHLMC CMO SER 4612 DV PAC.........ccooouriviieiiieiiieseiieseiseseieseseieeseiiesens | cevinns I L3 [ 4,012,704 |..... 97.385 | ..ccoorrvenan 3,753,522 | oo 3,854,316 | ............3,994,313 | 0 | i (14,242) | 0 | 0 [ 3.500 |...... 2.790 [MON... | ..cccccc. 11,242 | ........ 134,901 | 10/07/2016. | 01/15/2055.
3138Y9 M4 7 |FNMA PASS THRU POOL AX7578 e | . LA 11,101,149 |...100.345 ..1,071,948 ....1,088,266 | ............1,009,717 | o0 | e (1,085) [ 0 [0 | 3.000 |...... 2.549 |MON... 01/27/2015. | 01/01/2045.
31396R  GS 0 |FHLMC REMIC 3149 MT TWO TIERED NT INV FL.....ccoovoiriirnriiinnniiirniiienes | e ol AR ...129,835 |...111.750 143,387 | oo 128,311 | 129,486 | 0 | 242 | 0 |0 | 7.000 |...... 6.841 [MON... 04/16/2007. | 05/15/2036.
314020 FW 7 |FNMA PASS THRU POOL 738281.. JESSTROSTORTRTORORPOTRI DOV o LA ...461,840 |..115.234 519,296 | ......ccc.......450,645 | ......c.0.ee0.460,529 | o0 [ 325 | 0 | innl0 6.500 MON... 02/28/2006. | 02/01/2034.
31404Q D8 9 |FNMA PASS THRU POOL 775127.. | s . 1 .76,238 |..111.713 3,806 | ovveerreeen 75,019 | 75,853 | 0 | e (B9) [ 0 [0 | 6.000 MON... 05/06/2004. | 05/01/2034.
31405D FP 7 |FNMA PASS THRU POOL 785974.. | e ol AR 43,991 |..104.114 | ... CAABAT | 82,782 | 83,882 | 0 [ ie(B0) [ 0 | 0 7.000 MON... 04/20/2006. | 07/01/2034.
31405N  3Z 6 |FNMA PASS THRU POOL 794716.. | s e LA ...100,166 |...107.523 102,360 | covvveveeennn95,198 | 98,888 | 0 | i (B73) [ 0 [0 | 7.000 MON... 08/23/2005. | 06/01/2031.
31406D 7A 8 |FNMA PASS THRU POOL 807389.. | s ol LA 2110845 | 83,622 | e BT,397 | B | 0 [ i 277 | 0 |0 6.500 MON... 10/19/2005. | 08/01/2032.
31410K  CX 0 |FNMA PASS THRU POOL 889386.. JESSTROSTORTRTORORPOTRI DOV o LA LAEB12 | 73,528 [ 085,760 | e 70,946 | 0 [ i (108) [0 | e l0 6.000 MON... 08/19/2010. | 03/01/2038.
31410K L7 7 |FNMA PASS THRU POOL 889650.. | s . 1 2113639 [ 164,089 | 144,395 | 147,863 | 0 [ i (98) | 0 | 0 6.500 MON... 11/13/2008. | 02/01/2038.
31410P V2 6 |FNMA PASS THRU POOL 893533.. SOOI IOV o LA L3497 | 284,890 [ 251,011 | 255,981 | 0 [ (B34) [ 0 | 0 6.500 MON... 10/17/2008. | 09/01/2036.
31412F  H4 8 |FNMA PASS THRU POOL 923751.. | s e LA 2107736 | 100,939 | 93,692 | 95,649 | 0 [ i (B67) | 0 | 0 7.000 MON... 06/13/2007. | 04/01/2037.
31412M A2 4 | FNMA PASS THRU POOL 928925.. e | s ol AR 2110.951 | el TTT40 | 70,087 | 72,566 | 0 [ 13 | 0 | 0 | 6.500 MON... 05/22/2008. | 12/01/2037.
31418A VW 7 |FNMA PASS THRU POOL MA1527.............. et | s o LA 2102269 | ... 607,116 | 593,649 | iiinn595,681 | 0 [ e (188) [ 0 | 0 3.000 MON... 04/22/2014. | 08/01/2033.
31418B  E8 5 |FNMA PASS THRU POOL MA1958, [SSSTTRRTOINY IO . 1 ...104.688 446,960 | .........c...... 426,946 | .............. 450,953 | o0 [ e (364) | 0 | 0 4.000 MON... 07/17/2014.| 07/01/2044.
31418C  EH 3 |FNMA PASS THRU POOL MA2835.............. s | s o LA ...104.628 ..1,817,692 . 1,826,174 | o0 v (793) | i [0 | 4.000 MON... . 169,492 | 12/14/2016. | 12/01/2046.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities - - XXX ....48,655,445 | .......... 48,582,821 49,506,072 XXX XXX | e 140,367 | ..... 1,688,595 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation s XXX 145,483,828 | ......... 131,900,821 .140,330,007 XXX XXX | ... 1,328,790 | ..... 6,417,682 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
037833 BY 5 [APPLE INC.....oiiriceeceeceeseeceiisssisessssssssesessesessssessesesissesesenenens | ceveons I L 1FE ..102.056 | ....ooooone 5,102,800 | ......ccceee. 5,000,000 | ............. 5,147,697 | .oooovvvvecieenn0 | eiceece(9,668) | o0 [ 0| 3.250 |...... 2.829 [FA....| ... BTTT8 | 65,000 |12/13/2017. | 02/23/2026.
057224 AY 3 | BAKER HUGHES INC.....coeovvomiiiiriirriisreiieseiiesssiessiessisssisssssssssssssseens. | covenns I (] 1FE 104552 | e 3,136,560 | ..............3,000,000 | ............. 3,081,725 | oo | eieienn(90,310) | o0 [0 [ 7.500 |...... 4.276 |MN.....| .........28,750 | ........ 225,000 | 05/06/2010. | 11/15/2018.
059438 AK 7 |BANC ONE CORP SUBNT........ ISR I e [ 2FE]| .... L3373 | 6,151,626 5,915,061 | ...cccovvvvvviieenn0 | eiieeeenn(58,460) | o0 [ 0 | 8.000 |...... 4.238 |AO...... ceren03,378 [ L 224,000 | 07/14/2017. | 04/29/2027.
06406R  AB 3 |BANK OF NY MELLON CORP SRR U . 2] 1FE| ... ...102.215 8,177,200 8,221,182 | .oooovvveervieen0 | eeiiree(2,368) | o0 [ 0| 3442 | ... 3.091 |FA.... 110,144 | 0 | 12/14/2017. | 02/07/2028.
097023  AM 7 |BOEING CODEB.........cccoooiiriiiriinniincissseisssssnessssssssssssssssssnnsens | coveoas e 1FE ..126.569 | ........c..... 3,164,225 2,769,166 | ....ccocovvnriiinn0 | (28,699 | o0 [0 | 7.250 |...... 5.467 |JD....... v 8,056 [ 181,250 | 04/19/2010. | 06/15/2025.
144141 BP 2 |CAROLINAPWR &LT CO 1ST MTG BD SOOI SO e e 1FE ..118.963 | ... 1,189,630 . 1,165,408 | .....coovvvivercecn0 | iiienn(40,853) | a0 | 0 [ 8.625 |...... 3.795 | MS...... cerereni25,396 | i 86,250 |01/17/2014.| 09/15/2021.
166764  BL 3 | CHEVRON CORP........ceouriiiritiiiinniiesierieisniss e ssessienens | eveies I I (i 1FE] ............3,018,030 |..... 99.968 | ...coovvneve. 2,999,040 | ..............3,000,000 | ............. 3,017,057 | v | e (973) | eiiiicenn0 [ 0 [ 2.954 | ... 2.875 |MN......| ..o 11,078 | e 44,310 | 06/20/2017. | 05/16/2026.
191219 AP 9 |COCA COLA ENTERPRISES INC DEB SRS O e 1FE . 122.266 | .............. 4,279,310 3,937,744 | 0 | e(94,514) | 0 [0 8.500 |...... 5.065 |FA....... 123,958 | L 297,500 | 06/24/2010. | 02/01/2022.
20826F AQ 9 | CONOCOPHILLIPS CO.....orvirmirirmeriireiireiisseiseseiisssessesessessseessssesesisns | s I SPPOOOOON IOV 1FE ...113.508 5,675,400 5,487,328 | ...coovvvvvrriieen0 | eiieeeen(85,321) | 0 [0 | 4.950 |...... 3.534 |MS...... e 12,875 | 247,500 | 02/23/2017. | 03/15/2026.
26442C  AG 9 |DUKE ENERGY CAROLINAS LLC 1ST & REF MTG........ccocvvvmmvverniinninenins | cevei | oo e | 1FE ...104.330 | oo 3,129,900 3,057,985 | ....ccooovvvrriennn0 | eiieeennn(63,905) | o0 [ 0 | 7.000 |...... 4703 [MN...... v 26,833 [ L 210,000 | 06/03/2009. | 11/15/2018.
29364D AU 4 |ENTERGY ARKANSASINC......... ...103.191 6,191,460 6,226,966 | .......ocooovrcieen0 | coeeen(14,214) | o0 [0 3.500 |...... 2.965 |AO...... | ........52,500 | ........ 105,000 | 06/07/2017. | 04/01/2026.
29364W AW 8 |ENTERGY LA LLC ..100.530 | ..o 5,026,500 | ..............5,000,000 | ............5,160,147 | .oocovvovirvnriiecnc0 | eirieerna(13,639) | e [0 [l 3.250 05/24/2016. | 04/01/2028.
29364W  AX 6 [ENTERGY LALLC.....cooooiiiiiceierciinnneisecesscesscesssnesesnesissnsssssssssnesssnenons | conenen | oo [ eevevnnnn T | i IFE ] .. 3,974,360 | ... 96.882 ..3,875,280 | .............4,000,000 | ............3,975,939 | ..ooccoiviivinnn0 | 1,422 | 0 |0 [ 3.050 |... 11/09/2016. | 06/01/2031.
30231G AT 9 |EXXON MOBIL CORP . ...101.544 2,538,600 | ..............2,500,000 | ...........2,545,255 | ...ccooccviiniiecn0 | o (1,945) | 0 [0 [ 3.043 08/08/2017. | 03/01/2026.
38141E A2 5 | GOLDMAN SACHS GROUPINC...... . o . ...105.684 792,630 | ..cccovrieeenna 750,000 | oo 771,286 | o0 [ e (18,078) | a0 | 0 7.500 09/15/2010. | 02/15/2019.
44266R  AC 1 |HOWARD HUGHES MEDICAL INSTIT.............. I ...104.772 942,948 | .........ciei900,000 | oooerrrenn929,051 | 0 [ i (4,660) | a0 | 0 3.500 12/17/2015. | 09/01/2023.
458140  AX 8 |INTEL CORP.......ccoeviriririnriririenes ...101.982 .4,079,280 | ..............4,000,000 | ..cc0ee0rei,037,657 | coooiirvciinnnnd0 | oiieeeecn(2,103) | 0 [0 [ 3.150 05/31/2017. | 05/11/2027.
46625H JC 5 | JPMORGAN CHASE & COMPANY.... ...106.062 .901,527 | ..oovrreeenr850,000 | oo 895,811 | 0 [ e (11,868) | 0 | 0 4.350 05/12/2015. | 08/15/2021.
478160 AF 1 | JOHNSON & JOHNSON DEB ...121.445 4,250,575 | ..............3,500,000 | ...ccoee0..3,915,067 | coooviviiiciinnnnc0 | eiieeina(60,827) | e [0 [ 6.730 09/05/2013. | 11/15/2023.
478160 AJ 3 | JOHNSON & JOHNSON NT . . . ..136.354 | .............. 2,939,792 | ..............2,156,000 | ............ 2,513,120 | .ccoccoiriiiiniccnn0 | ciirinn(22,039) | a0 | 0 [ 6.950 10/02/2009. | 09/01/2029.
532457  AM 0 |LILLY ELI& CONT...oocooviviiirirecieceins ol . ..128.271 5,209,085 4726577 | o0 | i (T4,831) | a0 |0 7.125 10/16/2013. | 06/01/2025.
594918 AW 4 | MICROSOFT CORP......... ..105.356 | ..o 5,215,122 5,162,017 | o0 | eeeennn(32,253) | 0 [ 0] 3.625 12/31/2014. | 12/15/2023.
637432 CG 8 |NATL RURAL UTIL COOP FIN SERT... ...103.524 ..1,035,240 1,033,506 | .....ccoovvvvrrriinen0 | ciiirenn(39,369) | a0 | 0 [ 6.550 09/20/2013. | 11/01/2018.
638588 AA 7 |NATIONSBANK CORP MTN ...128.259 1,282,590 1,146,008 | ...covvvviviinenn0 | e (16,782) | e | 0 | 8.570 10/24/2006. | 11/15/2024.
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665772 BN 8 | NORTHERN STS PWR MN 1ST MTG ..126.581 | .............5,063,240 | ..............4,000,000 | ............4,526,020 | ....occcoovrerrurrerne (U I (56,806) | ....ccvvvreinnan 0 [ o0 7125 | 4.996 142,500 285,000 | 12/09/2009. | 07/01/2025.
68389X  BM 6 |ORACLE CORP..........coovvviiirriiiriiinrisnnisnsisnsisnssissnssssnsssssssssnssssnssnnnss | ovnnes | oo | connvennn | e TFE ] 001,954,020 ... 97.495 | ............1,949,900 | ..............2,000,000 | ..........1,954,242 | .0 | 222 | 0 [ 012650 2.955 12/13/2017. | 07/15/2026.
693476 BF 9 | PNC FUNDING CORP. ...106.091 | ..............1,060,910 | ..............1,000,000 | ........... 1,053,253 | cccoooovvirriiencnc0 | eciiieens(35,678) | o0 | 0 | 8.700 e 2.900 08/20/2013. | 06/10/2019.
717130 AQ 5 |PHARMACIA CORP DEB.........cccocorvivrirnrinens ..104.077 | ............. 1,248,924 | ............ 1,200,000 | ...........1,215,975 | o0 [ e (16,693) | o0 [0 106,500 | .o 4.990 09/23/2003. | 12/01/2018.
73651E  AB 4 |PORTLAND GENERAL ELEC 144A..... ..114.783 1,000,000 | oo 1,139,778 | o0 [ iii(21,986) | 0 | 0| 8.750 | 3.936 09/20/2013. | 08/01/2023.
881685 BB 6 | TEXACO CAP INC DEB . ...148.064 | . . .2,000,000 | ..oveeernni2,519,379 [ o0 | iin(22,936) | e | 0 [12.8.000 | 5.403 11/30/2006. | 08/01/2032.
91159H  HM 5 [USBANCORP........cccorviiirriiirriineiineisnnisnsissssisssssnsssssssssnsssnsssnssnns | conenes | o [ evvevnenn | oo IFE | i 2,999,040 |.... 99.29 | ..coovvvennn 2,978,880 | .............. 3,000,000 | ........... 2,999,036 | ..ooovovviiiiriicnnn0 | o) | o0 |0 [103.100 | 3.104 04/17/2017. | 04/27/2026.
931142 BF 9 | WAL MART STORES INC ...1,204,890 |...145.131 ..1,451,310 11,000,000 | ...coceern 1,146,609 | o0 | e (8,129) | 0 | 0 [ 72550 | 5.844 02/06/2009. | 02/15/2030.
949748 FC 9 |WELLS FARGO & CO . ..3,125,490 |...103.256 | . ..3,097,680 .3,000,000 | ...ccc0eerr. 3,084,589 | o0 | e (18,819) | e [ 0123500 e 2.781 10/13/2015. | 03/08/2022.
94974B GP 9 |WELLS FARGO & CO.......cooorviicreinrerirencriseneissneisenesssnssssnesssnessssssssnsnnns | woveeee | oo | conevcvnenne | e TFE | i 3,147,690 |...102.647 | .............. 3,079,410 | ccovvvos 3,000,000 | ....ccccce.3,123,930 | o0 | i (14,081) | 0 | 0 (103,550 | e 2.949 04/13/2016. | 09/29/2025.
656531 AC 4 |NORSKHYDRO ASDEB.......cccoouvvummrriinrnienns . 124219 ..2,484,380 .2,000,000 | ....cecc.i2,325,466 | ...ocoocriiniiinnn0 | ceiiecs(51,918) | 0 [ 070750 ] 4.361 12/03/2013. | 06/15/2023.
656531 AD 2 |[NORSKHYDROASDEB........ccccoovvmumrirnrnnanns ...126.706 | . .4,371,357 .3,450,000 | ............ 4,367,611 | o0 | oeienn(100,699) | i | 0 [ 72150 | 3.285 05/05/2016. | 11/15/2025.
98934K AB 6 | ZENECA WILMINGTON INC GTD DEB. ..120.978 | oo 3,629,340 | ..ooccccooee. 3,000,000 | ...........3,224,512 | ..o | c(31,649) | 0 | 0 [107.000 5.490 06/03/2009. | 11/15/2023.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation XXX ..121,810,761 108,917,000 XXX 1,296,725 4,850,624 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated).............. XXX ..121,810,761 108,917,000 XXX 1,296,725 4,850,624 XXX XXX
Totals
7799999. Total - ISSUET OBlIGAtIONS..........vveierieesiie s | coseaad 407,139,465 XXX N .348,627,500 ......(5,141,086) | ... XXX 5,183,374 |....17,182,951 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUIES............cuuuriiiiriiiieii i | enesesiees 56,702,505 XXX | ............55,865,821 ...55,468,555 20 [ (42,262) | ... . XXX 163,449 1,965,586 XXX XXX
8399999, Grand Total - BONGS........o.curiieiiriiiriisiisei s | o 463,841,970 XXX | 458,293,255 | ......... 404,096,055 | ........438,087,284 | .....cccccociinnnnn. 0. (5,183,348) | ...occovvvnn [ [ XXX 5,346,823 |....19,148,537 XXX XXX
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SCHEDULE D - PART 2 - SECTION 1

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

F Rate per Unrealized Other-Than- Total Foreign

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

ei| Numberof Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B./A.C.V. Change in Desig- Date

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

NONE
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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 11 12 13 14 15 16
Current Year's

F Rate per Other-Than- NAIC

or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Market

ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B./A.C.V. Exchange Change | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares |  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. (a) Acquired

Common Stocks - Industrial and Miscellaneous (Unaffiliated)

00206R 10 2 [AT&T INC....cooieiiricrieriereenississeisssesiesseeessessssssessesssssssensssssssesssssssensensns | crevene | eoe | 0errnr.86,600.000 | ... 3,367,008 | ... 38.880 | ... 3,367,008 2,600,553 169,736 .(316,090) 0 (316,090) .0 07/16/2010.
00287Y 10 9 |ABBVIE INC COM.....cooiiimrimrmmiineriesiseseseessssssessesssessensssssssssssssssssssessssssssssnns | svsenes o . ...4,642,080 | ... 96.710 | covoerrrirnns 4,642,080 | ....ccoovrrrnns 465,788 122,880 0. 1,636,320 | ..ccovvvverrcrinnnn0 | s 1,636,320 [ ..couvernrrerieninne 0 ...L [01/02/2013.
031162 10 0 [AMGEN INC....oovviiririiiriirieissieesis st essssssenssssnns | essenes N 14,900.000 | ...ccovvenveee 2,591,110 | ....... 173.900 2,591,110 277,139 | o0 [, 68,540 | .o (U I 412,581 | o0 | 412,581 | o 0 [ L | 01/15/2016.
037833 10 0 [APPLE INC.....otiimreirieriericeisiseessssse sttt nsessssnns | snssens 23,000.000 | .... 3,892,290 | ....... 169.230 | .... 3,892,290 2,178,761 1,228,430 | 0 [ 1,228,430 02/11/2016.
038222 10 5 | APPLIED MATLS INC.....ciiiimiieiiniiieiieeisecsesissssesiessssess s sssessssssssissssins | ansenes I [ 95,000.000 | ...ovvourrnee 4,856,400 | ........ 51120 | v 4,856,400 | ....oooovvennee 1,085,337 ....1,790,750 08/10/2011.
054937 10 7 | BB&T CORP....ovimiririretieriteisiie st isesssssiessenssssssssessssensnenes | cenvenes | oo | evvies 122,000.000 4,058,940 | ..oovvvvvrverrerrnnn0 [ i 183,720 [ 0 | 329,400 0. 329,400 05/12/2015.
075887 10 9 |BECTON DICKINSON & CO.....coruvrririeieinerieeieseseeiseisessssssessessssesssssssssns | aeseenes .6,500.000 238467 | o0 [ 19,110 [0 | 315,315 0 ... 315,315 09/02/2003.
09247X 10 1 |BLACKROCK INC COM......ovriiiririiirirriersnisisesisisssssssessssssssessssssessesssssessessens | sveenes . 498,029 [0 | 17,000 | 0] 226,389 01... 226,389 02/11/2016.
166764 10 0 | CHEVRON CORP......cooiivimrirrimeeiseriesiesieseseeisesse st ssssssssssans ...77,030.000 9,643,386 1,299,611 | o0 [ 332,770 [0 | i 576,955 | 0 [ 576,955 10/10/2001.
17243V 10 2 | CINEMARK HOLDINGS INC.......vvvurririiiiirsiieiisseisssississssessses s isssssesssnss | eeesns 63,500.000 2,211,070 X . . 1,475,904 73,660 (224,790) 05/24/2012.
191216 10 0 |COCA COLA CO...ovverirnriiieiieriieeiesissiississssessesessssssssssessesssesssessssssssssens | cvnenes | oee | veeees 102,000.000 | ...............4,679,760 | ......... 45.880 | ...oovevene 4,679,760 | .....ocoevvenes 2,197,964 150,960 | cvoovvveverrerinrirennd0 | 80,840 | o0 [ i 450,840 01/23/2009.
20825C 10 4 [CONOCOPHILLIPS.......coooiiimeirerineeneriesieeiseeiseisessesss et sssssssssssesssessas | coneenas I [ 50,300.000 | ... ....2,760,967 | ......... 54.890 2,760,967 2,131,365 | o0 [ i 50,324 | 0 | 244,672 | 0 | 244,672 04/05/2017.
278865 10 0 |ECOLAB INC.....cciiririireririciresisisesssie et esssssssessesssssssssesssssssses | essenes B IR 7,000.000 | ..coooerierenns 939,260 | ....... 134.180 939,260 ....143,683 01/15/2016.
291011 10 4 |EMERSON ELECTRIC CO......ccoovtverrrrrerinrrrenireririeenns . 52,000.000 | .... 3,623,880 69.690 3,623,880 1,863,714 05/21/2010.
369604 10 3 | GENERAL ELEC CO....cooiiiiiiiiciiiicicisis e | ceviis I [ 39,286.000 | ..ooovrvrnninnen 685,541 | ... 17.450 685,541 ....685,541 05/27/2016.
371901 10 9 [ GENTEX CORP.......coviieicrircirriseriesiesiseessesessrsessesssesssssisssssssssssssenssssssssnsns | eesvones | oo | eevees 104,000.000 | .... 2,178,800 20.950 | .... 2,178,800 1,434,116 05/15/2014.
458140 10 0 [INTEL CORP...cootiitiiiieitiitset ettt | onsiis I [ 75,000.000 | .oovvrvnnenns 3,462,000 | ......... 46.160 | ..cooovrrenee 3,462,000 | ..ooovrennene 1,547,692 02/26/2010.
464286 66 5 |ISHARES MSCI PACIFIC EX JAPAN IDX FD....oovvvmmrirrirrireeiseisssisnssssssisesssseins | cevess I [ 20,000.000 956,000 956,000 ....887,888 05/30/2017.
464287 23 4 |ISHARES MSCI EMERGING MKT IDX FD .257,000.000 ..12,109,840 .12,109,840 10,506,138 06/19/2017.
464287 46 5 |ISHARES MSCI EAFE IDX FD.....ovuiviiiriirinrierssisiesisssssssssssssessssissssssenssnens | oosvenes 07/05/2017.
478160 10 4 | JOHNSON & JOHNSON......orveuirmrirririerniseriesiesssessenessessessesssssensessssssssnsens | sessees 000256,951 | o0 [ 91,914 |0 | i 878,559 | 0 [ 678,559 03/31/1994.
500754 10 6 |KRAFT HEINZ CO....coooiririiriiriieiieiiesiiessseisssisssisss s ssesssesens | aesennes . ....672,853 . (143,400) 07/06/2015.
580135 10 1 [MCDONALDS CORP.......cecouriuirierirriiinirsissiiessiesseseesesssessssisesssessensssssssnees | cesvees . 774,540 774,540 ....516,780 0 ... 226,800 0. 226,800 10/03/2016.
58933Y 10 5 |MERCK & COINC.......iiiirimimiiiriesieeiseesssisesse i ssssessesssssessssans | cvsnenes v | +r.25,000.000 | ... ....1,406,750 | ......... 56.270 | coovvrrriinne 1,406,750 | ...ocoorvvrrnenne 907,850 | ..ovvrverrern 12,000 | oo 7,000 | oo, (V10 S (G000 (I IO (65,000) ...L [ 09/17/2010.
674599 10 5 | OCCIDENTAL PETE CORP.......ovvuiieiineiieiieeirseise st ssssssesssens | anvesns I [ 15,000.000 | ....covveveee. 1,104,900 | ......... 73.660 | oo 1,104,900 | ..ooovvrivnnen. 898,050 | ..ovvvvrrrerrn 11,550 | oo 85,750 | oo, (11 113,099 76,649 36,450 20 s L | 11/11/2016.
713448 10 8 |PEPSICO INC.....coovvvrvrrrrireririinns . 6,500.000 | ... 779,480 | ....... 119.920 779,480 ....404,306 0 99,385 0 99,385 .0 01/15/2010.
74005P 10 4 |PRAXAIRINC.....cocoooommiiiinrinrieeieenns I [ 20,500.000 | ..ovorrnnee 3,170,940 | ....... 154.680 | ..oocvveenne 3,170,940 | cooovvvine 1,536,980 B45T5 | i 0. 768,545 | ..o (1 [ 768,545 | ...cvvovieiircicinand 0 10/03/2016.
741447 10 8 |PRICE TROWE GROUP INC.......cvirririinriirierieriiesisioeiissssessenissssssssesssines | cevvenes 63,500.000 | .... 6,663,055 | ....... 104.930 ..6,663,055 | ..o 1,383,375 144,780 | oo (V1 U 1,884,045 | ..o (U I 1,884,045 | ..o 0 02/08/2016.
747525 10 3 [QUALCOMM INC......oiiimiimrireiicrississersssissessesssseesssssssssessessssessssssssssssssssssenns | aesvines | o | sevnes 111,000.000 | ...oovveveees 7,106,220 X . 7,106,220 | ..oovvevnnen. 5,521,591 248,640 0. 295,808 426,788 (130,980) .0 05/27/2016.
78463X 87 1 |SPDR INDEX SHS FDS S&P INTL SMALL CAP........ccoovivriemiireirnnirerenineirerssinsnnns | avvvnne e | oves 120,700.000 | .....ccouveevn 4,282,436 | ......... 35480 | ..o 4,282,436 | ............... 2,801,173 | oo (V1 I 221,909 | oo {1 OO 697,042 01... 697,042 .0 03/30/2017.
842587 10 7 [ SOUTHERN CO.....ovvuieirririirerisesiesiesisseessssssssse s sesssessssssssssssssssssessssssses. | sessees ...74,500.000 3,582,705 | ......... 48.090 | ... 3,582,705 3,143,771 171,350 ...(81,950) (81,950) | ... .0 12/17/2015.
871829 10 7 [SYSCO CORP.....oiuiiiitsiieeie ettt | ansises ...36,000.000 ...2,186,280 | ......... 60.730 | .coovvrrrinee 2,186,280 | ....ccovvvnee 1,010,549 47,520 ...192,960 ....192,960 .0 04/17/2008.
902973 30 4 |USBANCORP DEL......cccorvveurreerriririrnes . 9,644,400 53.580 9,644,400 5,422,190 | ..o 54,000 | .ooiiirrern205,200 | o0 | e 397,800 0. 397,800 .0 11/27/2012.
911312 10 6 |UNITED PARCEL SERVICE INC CL B.....cccovvrrrrinrirnrinerieeenenrnsnisenssssesensssnenens | cenvnee | e | 0000000:20,500.000 | wevvrcennces 2,442,575 | ....... 119.150 | .... 2,442,575 2,117,816 | o0 [ 88,080 | o0 | i 92,455 0 92,455 .0 10/31/2016.
913017 10 9 |UNITED TECHNOLOGIES CORP COM........ccceevrirrrrireierecisiessiessssesesessssssensens | sveveens | oe | 000 16,000,000 | ..............2,041,120 | ....... 127.570 | oo 2,041,120 | ..coovvrnnne 1,423,840 | ..o 0 | 83,520 | el | 287,200 01... 287,200 .0 10/27/2014.
922042 77 5 |VANGUARD FTSE ALL WORLD EX U......vvvumirerinirierineeneesssiseisssssesissssssninnes | sevenes | ooe | 20eees67,000.000 | ............3,666,240 | ......... 54.720 3,666,240 2,494,249 706,180 ....706,180 | .... .0 01/21/2010.
92343V 10 4 |VERIZON COMMUNICATIONS 2,778,825 52.930 2,778,825 1,660,687 ...(23,625) (23,625) .0 06/25/2014.
949746 10 1 |WELLS FARGO & CO NEW..... . 5,975,995 | ......... 60.670 5,975,995 3,340,389 0 ... 547,660 .0 06/29/2012.
97717W 80 2 |WISDOMTREE INTERNATIONAL HIGH DIV FD... 443,900 ....400,991 0 51,635 .0 04/05/2017.
988498 10 1 [YUMBRANDS INC.......coviviiieiirecieieicississee s ssssssssssssesssssssessessnss | svnveens | e | 0000ee52,000.000 | ..............4,243,720 | .........81.610 | ...............4,243720 | ............... 2,424,518 01... 950,560 .0 08/16/2012.
055622 10 4 |BPPLC SPSADR.....cccostrirmrrerririrserisnins . .......100,900.000 0. 520,687 .0 03/30/2017.
37733W 10 5 | GLAXOSMITHKLINE PLC SPS ADR [o3 I 0.000 | .cvvovirereneiinrnnennc0 | ieeee0.000 | o0 [ 0 [0 O (0 IO 0 02/19/2009.
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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 11 12 13 14 15 16
Current Year's
F Rate per Other-Than- NAIC
or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Market
ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B./A.C.V. Exchange Change | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares |  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. (a) Acquired
806857 10 8 | SCHLUMBERGER LTD.......ciuuiiuuiireiriieissesieeiseissesiseesssssesssesssesssssssssssssssenss | ansenes (o 4,450.000 | ..cooorririnnce. 299,885 | ......... 67.390 | .o 299,885 | ...corriieiinne 299,886 | ..ovvvrrreenni2,225 | 8,900 |0 | (66,669) | ..o 7,023 | oo (73,692) | .oooovereircririrn (V1 I L | 02/08/2016.
G29183 10 3 [EATON CORP PLC.......ccoiiuirirrireeierierieniesessesssssssessessssessesssssssssssssssesssenes | oeeenes Cl o 36,000.000 | ..oovvvrnnnens 2,844,360 | ......... 79.010 2,844,360 2,093,609 | ...ovvvvvrrerirnrrennn0 [ viiieirennn86,400 | 0| 429,120 | .o (U [ 429,120 | oo 0 01/15/2016.
G5960L 10 3 [MEDTRONICPLC......... .|C 30,900.000 | .. 2,495,175 80.750 | ... 2,495,175 2,347,010 | .. 294,168 0 294,168 .0 01/27/2015.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) N I 155,943,215 XXX s 155,943,215 | .oovevee 89,793,253 | ..o 108,036 | ..o 4,276,586 | o0 | o 20,211,001 | oo 937,223 | ... 19,273,778 XXX
9799999. Total - COMMON StOCK.....c.uvveireirieierscrississersssrsere s ..155,943,215 XXX ...155,043,215 89,793,253 ....108,036 .20,211,001 ...937,223 19,273,778 XXX
9899999. Total Common and Preferred Stock....... [ RRN | een..155,943,215 XXX v 155,943 215 89,793,253 ....108,036 .20,211,001 ....937,223 19,273,778 XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total $ value (included in Column 8) of all such issues §.......... 0.
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
912810  FE 3 |UNITED STATES TREAS BDS..... 12/20/2017........ WES Fargo.......cvvvuivrermrieinereieissieiesieenes .3,838,594
912810 QA 9 |UNITED STATES TREAS BDS..... 12/12/2017........ | Various 4,552,969
912828 2R 0 |UNITED STATES TREAS NTS.....coooiiiiriiieiieisieessiseieiesseeenssnees 11/09/2017 WEIIS Fargo......c.vuvererreireiiesieeisseiseisenias .7,935,000
912828 M5 6 |UNITED STATES TREAS NTS......cooiiiiiiiiiiicisi s sesenissesnsnnens 05/31/2017........ KeyBanc Capital MKES.........c.iiiiiiiessieissns s | cossessnsensenes .2,015,000
0599999. Total - Bonds - U.S. Government................cccccuevevevevercerernncnanae ....18,341,563
Bonds - U.S. States, Territories and P
419792 RX 6 [HAWAIIST GO ..ot ssenees 06/26/2017........ KeyBanc Capital MKES............ccevrireneee e 4,327,840
882723  6S 3 | TEXAS ST REF TRANSPTN COMMN MOBILITY GO.....ovurerniiiriisisisssississssssrssnsssessnsssssnssnssnsase 04/26/2017........ Piper, Jaffray & C0. ... i s .6,088,750
1799999. Total - BONdS - U.S. States, TEITHOMES & POSSESSIONS. ... ... iuuiusieieiiiieiesiistisese et stesssseesesssesssms e esssssse eessesessoee et ees s ee s o8 eE8eEE 88 o8 oE s S0 8EE 0 E o8 0888108 EE 8L 48 £Ef 0880 E 0 E S8 E o000 E e h b8 E e bbb ek et ek b s s st n st ens s eninns | cere ....10,416,590
Bonds - U.S. Political Subdivisions of States
735371 PV 2 | PORT SEATTLE WASH LTD GO BONDS.......ccotiiuiiiuiiiiiiiieisnsenesssassssisessensssensesesssssssssss s | 03/06/2017........ KeYBANC Capital MKES........ccuuiiieiieiiiinierisinisnissisesi s ses s snsssens s snssnissenssenses| anisnessssssssssensensesessnsssnsssenssenssnensses | conesnenes 3,584,981 | i 3,020,000 | ..o 839
2499999. Total - BONAS - U.S. POlItICAl SUDIVISIONS OF SEAES.......vuuruuireirieisitei ettt es s ems e eiss ess et eeoeseeeseEE e EoEE 8 £ R f 8 EfEE S8 £0E S8 f S8 E L8080 E RS0 E S8R E e E e h bbbt nee fenb et enteesen et sen e enssnr st enesenssnies | enisnines 3,584,981 | s 3,020,000 | oo 839
Bonds - U.S. Special e and Special A
44244C  GT 8 |HOUSTON TX UTIL SYS REFUND SER 2016B REV. 05/09/2017........ KeyBanC Capital MKES.............ceiiriiiieeesie s essssnsss | coesesessessssssess s ssessssesesssssssennes | ceveenines 3,468,960 | ..o 3,000,000 | ooovvrrrririereneeereiene 73,750
67765Q CB 0 | OHIO ST WTR DEV AUTH SER AREV. e 05/02/2017........ KEYBANC CaPIAl IMKES. ...ttt ns | coentsessssstesenssnb st entenies | fanesensessnnsenssenssnesens s sesenens 581,050 | .o 500,000 | ..o s 10,694
3199999. Total - Bonds - U.S. Special Revenue and Special A LLC OO OO PO O OO OO OO PO O T OO TSP PO OO PP PP PPYRPPRPROPPTR IFPPTOTOOON 4,050,010 | oo 3,500,000 | .o 84,444
Bonds - Industrial and Mi:
037833 BY 5 |APPLE INC...oovoiiiiiiiieisee st 12/13/2017........ SHEI NICOIAUS....vvovvvvairi bbb ntnes | erbnisent s b st nsannaes | ceressanes .3,064,770
059438  AK 7 |BANC ONE CORP SUBNT .......... 07/14/2017........ KeyBanc Capital MKES............ccoeviiriiniesceseeenesseines 4,804,668
06406R ~ AB 3 | BANK OF NY MELLON CORP.......cccovviirriimriiiicierissieeisiessssiesiesissene 12/14/2017........ KeyBanc Capital MKES............ccevriirericniei e 8,223,550 | . .
166764  BL 3 [CHEVRON CORP .......covuiiimiiiiirintiisiieiiesi s essesissesesnens 06/20/2017........ ST NICOIAUS. ...t entes | coesbeessi st res st snienes | evesrenns 3,018,030 | oo 3,000,000
20826F  AQ 9 | CONOCOPHILLIPS CO ....oooveuirriirreiieieieeeeisesesieseessseienies 02/23/2017........ KeyBanc Capital MKES............cceverireiirineei e 5,532,650 ..5,000,000
29364D AU 4 |ENTERGY ARKANSAS INC ....ooviiririiiiireiiisesisiesensssiessssessnsenes 06/07/2017........ KeyBanc Capital MKES...........ovirrvrereriinisesecenisesnsessnsenns 6,241,180 | . ..6,000,000
30231G AT 9 |EXXON MOBIL CORP ......coovviiirriiiieiniiereeienesiseeenienees 08/08/2017........ SHET NICOIAUS... ...t neses | eesteses s s st nsenins | cesessanes 2,547,200 | oo 2,500,000
458140  AX 8 |INTEL CORP ...ttt 05/31/2017........ VIIOUS. .ottt 4,039,760
68389X  BM 6 | ORACLE CORP .....cootiiriiiiiiitiiesiessiesi st 12/13/2017........ KeyBanc Capital MKES.............ccverireririeiirinnierieneeniessesiesseeneenes .1,954,020
91159H  HM 5 [US BANCORP ..ottt 04/17/2017........ KeyBanC Capital MKES. ..ot senssnssnnies | coemenessensssssenssnnsnssnesenssnisseenssensenssness | cesssnenes .2,999,040
3899999. Total - BONAS - INAUSEIIAI GNA MISCEIANEOUS................ovivviieerireceeieeieeieiieeteveceeeeeeteee v s e teseseeeeseseetessesaeaess  etsasessessesssesasassssessessssssassasnssessssassesesassseessesessssssssss s seee s sesansassessessssnsesasaseseaesesetes s eeeas s es et sassssasnsnensasssantassssssnssnsnsesanassssnnse  auessesessssassssssssssssnsesassssasssssnsesasenans | eves ...42,424 868 .40,100,000
8399997, TOtal - BONGS = P 3. otttk E e eEE SR e eHE LR e E SR EEfeEE Rt R LR eEE R R E LR E LR £E SRR E R LR R LSRR E LR E LR R R e enb ettt | eeres ...78,818,012 | . .72,620,000
8399999, TOAl = BOMAS. ... rtutetrreteissts e et ees st ers et 2 8808888188188 48818481084 E 481408184088 e0k1eE oLk LR oL L eeE e EE oL LR LR LR eE R R R L EE L E L LR E LR E R EE L E LR R R4 R L4 oL E LR E LRkt enbeb sttt ettt | seres 78,818,012 | s 72,620,000
Common Stocks - Industrial and Miscell
20825C 10 4 | CONOCOPHILLIPS.......ccovuueierireiiicirerisiisissiseresi st 04/05/2017........ P MOTGAN. ..ot | erienine e 11,300.000 XXX e 0
464286 66 5 |ISHARES MSCI PACIFIC EX JAPAN IDX FD....ovviiiiiireriiisirsieisssieisssissesssisesssssessessssssssssssnsss 05/30/2017........ Morgan Stanley DEaN WIHET.........c..ovurriciiicieeseiesse e sesensssins | oessissessnsssssessssssssessenes 20,000.000 XXX 0
464287 23 4 |ISHARES MSCI EMERGING MKT IDX FD.....covviiiueririreriiiieresiseisniese e sssseessees 06/19/2017........ | VAIOUS.....ovveeeereeeeeeveeees e seseeeesensesneans 21,000.000 XXX 0
464287 46 5 [ISHARES MSCI EAFE IDX FD.....covvomiiriiiiisiciieiiiesiseiesiieiiees 07/05/2017 P MOTGAN. ..o 30,000.000 XXX 0
78463X 87 1 |SPDR INDEX SHS FDS S&P INTL SMALL CAP........ 03/30/2017 Wells Fargo .31,400.000 ..995,694 XXX 0
97717TW 80 2 | WISDOMTREE INTERNATIONAL HIGH DIV FD...... 04/05/2017........| MKM Partners LLC ,000.000 ..201,716 XXX 0
055622 10 4 | BP PLC SPS ADR......cciiiiuiiseisitieesessssesansssssssssesessssssss st sssesssssenssnsssssanssenes 03/30/2017........ JP MOTGAN. ..t .18,360.000 ..634,795 XXX 0
9099999. Total - Common StoCKS - INAUSHIIAl ANA MISCEIIANEOUS..............c.civevieeieiiectete ittt ettt tetetetete etesaetetesseaesesassesesesesesessssesassssesesssesessssseesasesetesssessesseseeesssssesassssesesssesesessesesasseset et s seses e sese st sssetessesesesassssetesssseeessssetetasnssesanse  atassesesssssesessssssessesesasnssesensnsesesasanaes | teves ....14,226,891 XXX .0
9799997, TOtal - COMMON SIOCKS = PAIE 3...........oveivieeieeiiet ettt ettt et et sssessessesessssessessesessassesssssns  febssssssessessessssassessesssssssessessesasssssesssssesassessesssssssessessessnsassessessessesessessesassassessessesassessesssssesessessessesassessessessesessessessnssssessessesansassessns | 1esessssassessessessssassessesnssssessessessnsenseses | coess ....14,226,891 XXX 0
9799998. Total - CommOon StOCKS = SUMMANY IHEM fIOM P 5. ettt sttt st ehee fetseeseeseseeseeeeeeEeeseeeeseeeE8oe e EeEseEee8eE o8 eEE4E8 S0 e eE4e8 421 S0 e 8 4E 8o e840 1 LE 1o 8 4L 0401 £ 0 LE 128408 o8 o0 e E 4L 1S 08 E e 4 e 8 4L 1 S0 eE4EEHe8 421 £E 28 4L 8 o0 1 e e e seEee8ee e b eEeeEersee | 4efedseeeesesensee et antessensetsesansensenstsntensns | sebsssessessssessssassessessssssansanes 527,323 XXX e 0
9799999, TOtAl = COMMON SOCKS. ...t erstterseissteserssss s sessee s e84 eE k8 £ 8 £E 88888488 E 88 f S8 EE4EE o0k oEE L E oL L £EE oL £EfEEE oL £E £ R EEE e Ef L L HEE£E LS4 E L E L8 E 8 EE £ R b £EE L E£EE 48 £Ef£EE oL £EE £ E L E £ L EE 4L b 1L L E L b E b e £E s E bbb ehbseben bbbt en bttt | seres ...14,754,214 XXX 0
9899999,  Total - Preferred and COMMON SIOCKS..............cvvveveiveeeeeeereseseeesseeeeesesessessesasseesesseseseesessessesssesesessasesssssans etosssssssesesseeseassssasesesssssssesesasssssssasesesassassesesesssesassseessassssesesesssaessesetasesssesesesetaseassetesesesssessssessanesssseanesesassnssesanssssssanesesanasssnsane | aesesossassssasssessassssssssesssssssseesasesnnsene | veeee ...14,754,214 XXX . .0
9999999. Total - Bonds, Preferred @Nd COMMON SEOCKS............cociiiuiueieiiieieieie et te et sttt et st s st e s ae s s s aebebess 4ebassssessssesesessssesassssesesessesesessesesessssetesssses et s s eses s s seses e s et s sseseses e seses s se b b sseses s e setebesse b e s s e s e s e b b s sseb s e s et et s s etebesseset et s sebebasssaesanse ebmsetessssssesassssetessssntesessssesessnsesesasanaes | bevas ....93,572,226 XXX e 710,618
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
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CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value Recognized |  (11+12-13) on Disposal During Year Date
Bonds - U.S. Government
36202E  3J 6 |GNMA GTD PASS THRU POOL 004401 o [ 120012017 PaYAOWN. s | 79,995 | .oovveeene. 79,995 | oovvvernn 84,519 | oo 84,138 | 0 | e (4,144) | (I (4,144) | o0 | 79,995 |0 | 0 | o0 | s 2,490 | 03/20/2039.
36202E 5K 1 |GNMA GTD PASS THRU POOL 004450. - [ 12/01/2017. | Paydown..........coevvvveenneevisisnnevsisssnnniis | 39,209 39209 { 05/20/2039.
36202E KD 0 |GNMA GTD PASS THRU POOL 003892 - [12/01/2017. | Paydown.........ovvvvvsevviiessssvisssessiins | 4416 | oo 41,816 | oo 1, 08/20/2036.
36202E PC 7 |GNMA GTD PASS THRU POOL 004019 < [12/01/2017. | PaydOWN.......ooovvernniesssesvisssenniins | 34,489 | oo 34,489 | oo 35,826 ( 08/20/2037.
36225A Y7 9 |GNMA GTD PASS THRU POOL 780734 .. [ 12/01/2017. | Paydown.........ccocconrvvennrrirn 63.854 2, 03/15/2028.
36290U H4 1 |GNMA GTD PASS THRU POOL 617751 - | 12/01/2017. | Paydown......cocvvvvvvvvvvvvvvvvvvssssnvnssvvssssssssenes | b 48560 | o 18,560 | 19,383 10/15/2037.
362945 4B 0 |GNMA GTD PASS THRU POOL 658818. .1 12/01/2017. | Paydown 1,403 07/15/2037.
36294T BE 4 |GNMA GTD PASS THRU POOL 658937 . 12/01/2017. [ Paydown.........ocovvrervrererrnninnns . 1,701 10/15/2036.
36295H R9 3 |GNMA GTD PASS THRU POOL 671112 . [12/01/2017. | Paydown.........covvvvevemnevvceisnensscissscnieens | L 30499 | 30129 | 31,127 08/15/2037.
36296U NG 1 |GNMA GTD PASS THRU POOL 701591 . [12/01/2017. | Paydown.........cooccvvvvvirviirnann. 41,148 01/15/2039.
36296X FG 4 |GNMA GTD PASS THRU POOL 704067............... .. [ 1210172017, | PaydOwn.....ccoooeevvvvvvvvirrssinnnnne. 74,903 12/15/2038.
383739 2A 6 |[GNMAO124PE .....oooovvverrriin .. [ 12101/2017. | Paydown...........coccconrrvenrrreon . 05/20/2031.
912810 DZ 8 |UNITED STATES TREAS BDS.....cccccoooovrrrrre. .| 08/15/2017. | Maturity. 625,000 | .........616,113 | oo 624,371 | o0 | e 829 | i | 829 | o0 | e 825,000 | O |0 | O | 55,469 | 08/15/2017.
0599999. Total - Bonds - U.S. GOVEIMMENL..........cciuriieiieiiieisieiseiseeiseieinns eeessesisseessessssseneenes 1,114,550 | .....1,129,112 | .......... 1,133,898 | ..ccecvevcc 0 | e (19,347) | oo (VR (19,347) [ coovvovvverencnnd0 | e 1,114,550 |0 0 0 | il 72,550 XXX
Bonds - U.S. States, Territories and Possessions
207726 KH 0 | CONNECTICUT ST REF SER B GO o | OBIOMI2017. | MUY .o | 2,500,000 2,500,000 3,013,800 | oo 2,546,801 | covcvcrrciini0 | eeeern(46,801) | o0 | s (46,801) | ovvcrrrccrini0 | 2,500,000 | covcverccec [ [ o0 | 65,625 | 06/01/2017.
57582P HQ 6 |MASSACHUSETTS ST REF SER D GO. | 07/1412017. | KeyBanc Capital MKIS........ooovocoeeecccn | 1,094,210 | ....... 1,000,000 | ....... 1,274,240 1,116,823 .(23,069) | o0 | o000 1,093,754 |0 [ o856 | .. 456 | 44,000 | 10/01/2019.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS...........cccoccvvirres  covvviieesiiissssissnssssissssssssssssssssssssssssssssssssssssssssssssns | 3,594,210 3,500,000 | ....... 4,288,040 3,663,624 ..(69,870) | covveveveee0 | 03,593,754 | o0 | e 456 | . 456 | 109,625 XXX
Bonds - U.S. Political Subdivisions of States
438670 QP 9 |HONOLULU HICITY & CNTY SERB GO............. .. | 06/26/2017. | KeyBanc Capital Mkts 4,251,203 | .......4,075,000 4,952,592 67,967) | ...ccoourvrein0 | cvvverrnn 4,215,065 | ..oooveienn0 [ 036,138 | .........36,138 | ..... 212,749 | 07/01/2018.
442331 QG 2 |HOUSTON TEXAS REF PUB IMPT SER A GO..... | .. | 05/09/2017. | KeyBanc Capital MKts.............cccccoowmwmmeue | | 3,107,610 3,000,000 3,582,090 ..(45,465)] ................0 | ..........3,100,972 | .....o.....0 | ........6,638 | ..........6,638 | ... 115,042 | 03/01/2025.
2499999. Total - Bonds - U.S. Political SUbGIVISIONS Of SIAES..........cooooovviiiiiiiiiiiiss o | 7,358,813 | ....... 7,075,000 | ...... 8,534,682 | ........... 7,429,469 | o0 | o (113,432) | e, [ I (113432) | .cooovvevrrirc0 | 7,316,037 | v | 0000 42,776 | .. 42,776 | oo 327,791 XXX
Bonds - U.S. Special R and Special A ment
3128KC WX 1 |FHLMC 30 YR GOLD PC GRP POOL A50662...... |..| 12/01/2017. | Paydown 07/01/2036.
3128M5 KM 1 |FHLMC 30 YR GOLD PC GRP POOL G03600...... .. 12/01/2017. | Paydown 11/01/2037.
3128M8 7E 8 |FHLMC 30 YR GOLD PC GRP POOL G06893...... .. [ 12/01/2017. | Paydown............c.coovvvvurriinnnee 01/01/2042.
3128MJ S35 |FHLMC 30 YR GOLD PC GRP POOL G08537...... .| 12/01/2017. | Paydown......ovvvvvvvvvvvvvvvvvvsvsssvssssssssssssssssens | 392,047 07/01/2043.
3128MJ  SY 7 |FHLMC 30 YR GOLD PC GRP POOL G08534...... | .. [ 12/01/2017. | PaydOwn.....c.cocoevvsvmsvisvmmvmisirsien | | 796,068 06/01/2043.
3128MJ U3 2 |FHLMC 30 YR GOLD PC GRP POOL GO8601...... | .. | 12/01/2017. | PaydOwN.............ccoovevemmmcmmmvvcvciirivscsnenees | | 396,254 0 (23,047) | oovvvcverrinn0 | 396,254 |0 |0 | 0 | 8,050 |08/01/2044.
3128MJ UV 0 |FHLMC 30 YR GOLD PC GRP POOL G08595 - [ 1210172017, | PaydOWN......ccoervevveeeereesnnneevvsviiiiesens | 266,729 | .........266,729 | ..........281,482 | 1orrrrr281,358 | o0 | e (14,629) | oovereerinnnO | (14,629) | ccccovvvvrree0 | 266,729 [0 {0 | o0 [ 5,453 | 07/01/2044.
3128MJ VH 0 |FHLMC 30 YR GOLD PC GRP POOL G08615...... - [ 12/01/2017. | Paydown........cooevvvvemmeevesssssniissssssins [ 524,954 | .........524,954 | ... BAT 511 | coooroiere BATAB8 | 0 | en(22,193) | o0 [ (22,193) | coooerrrvirrenn0 [ 524,954 | iiiiennn0 [0 | 0 | s 9,709 | 11/01/2044.
3128MJ  VJ 6 |FHLMC 30 YR GOLD PC GRP POOL G08616...... - [ 1210172017, | PaydOWN...ccccooverrrrvvvvveeernsesssseevevviiissens | 245,722 (15512) | o0 | 285722 | o0 | 0 | 0 [ 5,109 | 11/01/2044.
3128MJ VW 9 |FHLMC 30 YR GOLD PC GRP POOL G08627. .. | 12/01/2017. | Paydown (12818) | 0 | 277,987 [0 |0 | 0 [ 5,128 |02/01/2045.
3128MJ  ZB 9 |FHLMC 30 YR GOLD PC GRP POOL G08737...... | .. | 12/01/2017. | Paydown (1,285) 2,925 |11/01/2046.
31292H MU 5 |FHLMC 30 YR GOLD PC GRP POOL C01271 - [ 1210172017, | PaydOWN.....cccoovvvvvvvvevvnnssssssenssveviiissnsss |k 3783 3783 | 3843 | 3830 | O e @D O D 0 BT830 i 0 0 126 | 12/01/2031.
31292K K3 0 |FHLMC 30 YR GOLD PC GRP POOL C03014...... - [ 1210172017, | PaydOWN.....c.cooovvvvvvvvvenmnsssssssnnnvnnensssns | b 8T o 872 | 901 | 900 | O oo (28) ] o O o280 e 0 i 872 O e O 0 34 |09/01/2037.
31296W DS 3 |FHLMC 30 YR GOLD PC GRP POOL A20113...... - | 12/01/2017. | Paydown.......ocvvvevvvevvvevvvvvnnssnssnsssssssssnennees | k01004 | 29094 | 24,786 | 20726 | O oo B3 o O e B3 o O 20098 | i O e O 0 726 | 10/01/2031.
312985 UT 9 |FHLMC 30 YR GOLD PC GRP POOL C559%...... .. [ 12/01/2017. | Paydown..........c.c..couvvvvnrriennnes 124443 | 128,847 | 128,467 | O | e (B,025) | O | (8,025) | O | 124842 | O O | 0 | 4,159 |01/01/2031.
3132GT SA 6 |FHLMC 30 YR GOLD PC GRP POOL Q08313...... . [ 12/01/2017. | Paydown........ccooevvvevcemnvvevvsnncsiccvsncniiees | L oaae | 123,446 131,239 2,566 | 05/01/2042.
3132JQ H8 6 |FHLMC 30 YR GOLD PC GRP POOL Q22955...... . [12/01/2017. | Paydown.........ooevvvvvceeniissseviisesssin | 252 311 252 311 266,464 | ... 266,237 | o0 | n(13,926) | o0 | oin(13,926) | o0 | 252,311 [0 [0 | 0 | s 5,030 |11/01/2043.
3132M6 XG 0 |FHLMC 30 YR GOLD PC GRP POOL Q26379...... - [ 12/01/2017. | PaydOwn........covervvvemnnevissssesiisssssssins [ 564,057 | .......... 564,057 596,314 | .o 595,668 | ovvvvevrceen0 | ereeen(31,610) | o0 | oo (31,610) | o0 | e 564,057 | a0 [0 | e | s 12,208 | 05/01/2044.
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31371K L7 4 |FNMA PASS THRU POOL 254250..............ccrevunee. . 12/01/2017. | Paydown.........ccovverenrererninnns 26582 | ... 26,582 | 028185 | oo 27776 | O (1,195) (1,195) 0 ] 26,582 | oo o0 | o0 | e, 1,338 | 03/01/2032.
31371M  PC 5 |FNMA PASS THRU POOL 256119.. . [ 12/01/2017. | Paydown ...(561) .0 02/01/2036.
3137BR RS 6 |FHLMC CMO SER 4612 DV PAC .. 12/01/2017. | Paydown .(4,684) .0 01/15/2055.
3138Y9 M4 7 |FNMA PASS THRU POOL AX7578. . | 12/01/2017. | Paydown (3,842) .0 01/01/2045.
31396R  GS 0 [FHLMC REMIC 3149 MT TWO TIERED NT. . [ 12/15/2017. | Paydown..........ccvevvriernininnas 05/15/2036.
314020 FW 7 |FNMA PASS THRU POOL 738281 . [ 12/01/2017. | Paydown.........ovvcvvvviernrinienes 02/01/2034.
31404Q D8 9 |FNMA PASS THRU POOL 775127.. . | 12/01/2017. | Paydown 05/01/2034.
31405D FP 7 |FNMA PASS THRU POOL 785974.. .. 12/01/2017. | Paydown 07/01/2034.
31405N  3Z 6 |FNMA PASS THRU POOL 794716.. . | 12/01/2017. | Paydown ....(923) 06/01/2031.
31406D 7A 8 |FNMA PASS THRU POOL 807389.. L[ 12/01/2017. | PaydOWN.........vvovvevieeeiseeisssiissnis | 60,787 | cvevvrrers 80,787 | e 62,725 | covvirrrernn62,309 | oo, 0| o, (1,522) 08/01/2032.
31410K CX 0 |FNMA PASS THRU POOL 889386.. . [ 12/01/2017. | Paydown.........ocvevvviereiiniines 37,975 | oo 37,975 | o 81,949 | 41,030 | o0 | s (3,055) 03/01/2038.
31410K L7 7 |FNMA PASS THRU POOL 889650.. . [12/01/2017. | Paydown.........cceeeremrvinerinnes 44,961 | oo 44,961 | 46,127 | e 46,071 | 0 | (1,109) 02/01/2038.
31410P V2 6 |FNMA PASS THRU POOL 893533.. o[ [ 1210172017, | Paydown.......ccovveverierniniines 52372 09/01/2036.
31412F  H4 8 |FNMA PASS THRU POOL 923751.......c.cocvvvrnrenes . 12/01/2017. | Paydown........ocovvrervniirerrrinnns 04/01/2037.
31412M A2 4 |FNMA PASS THRU POOL 928925 . [ 12/01/2017. | Paydown.......c.ovvevevvirerernnanes 12/01/2037.
31418A VW 7 |FNMA PASS THRU POOL MA1527.... . [ 12/01/2017. | Paydown.........covvevverreverinnines 08/01/2033.
314188 E8 5 |FNMA PASS THRU POOL MA1958.... . [ 12/01/2017. | Paydown...........ccocvvirviennnienas .(6,249) 07/01/2044.
31418C EH 3 |FNMA PASS THRU POOL MA2835.... [ 1200172017, | PaYdOWN....cccocccvecsceenssvnsssmssiiensns | | opgaga| 259,384 (13,388) | o0 | correrrnn259,388 | e [ e | o0 | e 6,697 | 12/01/2046.
46246K  ZK 1 |IOWA ST FIN AUTH REVOLVING FD REV.......... .| 03/06/2017. | KeyBanc Capital Mkts 2570500 | .. 2,425,000 (17839) | o0 | s 2,557,945 | o0 | 012,555 | 12,555 | o 77,095 | 08/01/2021.
49151E ML 4 |KENTUCKY PPTY & BLDGS COMM REV............ .. | 04/26/2017. | Piper, Jaffray & Co 3,032,040 | ....... 3,000,000 . (48,774) | o0 ] 003,035,096 | ..vovvevrenn0 | i n(3,057) | e n(3,057) | ... 123,750 | 08/01/2017.
57584X YQ 8 |MASSACHUSETTS HLTH & EDL PREREFUN..... .. | 03/14/2017. | KeyBanc Capital Mks... . (2,325)] . (2,325)].. 5,071 | 11/15/2023.
606901 5D 4 |MISSOURIHLTH & EDL FAC WASHINGTON...... .| 07/14/2017. | RBC Dain Rauscher.........ccccoovwvvvvevveeen | 1 3965011 | ......3175.000 | ......3.941.509 | ..........3.350.855 | O | (80,074) ..(80,074) | covvcvereien0 | 3,270,781 |0 | e (B,770) | v (B,TTO) | . 140,758 | 03/15/2018.
645791 P73 |NEW JERSEY ENV INFR TR PREREFUND SE.... | .. | 06/26/2017. | KeyBanc Capital Mks... . (248) | o0 | 15,599 | 0 [ e 7T | el ATT | 683 | 09/01/2023.
796253 RU 8 |SAN ANTONIO ELEC & GAS 2002 PREREFUN... | .. | 02/01/2017. | Redemption  100.0000.. 985,000 | .. (2,854) | oo | 1,055,387 [0 | oo i(70,387) | .oo...(70,387) | ... 27,826 | 02/01/2019.
880591 CU 4 | TENNESSEE VALLEY AUTH PWRBD... L[ 1211512017 | Maturity........coovoevecveeceecevecviveceeees |l 9000.000 | 2,000,000 | ...... 2,248,340 0 ...(24,083) | cooovvvccieenn0 | 0000002,000,000 | e |0 [0 | 125,000 | 12/15/2017.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENLS............ ccvvvieivvivinsiniiinnsssisesssissssssssssssssssssssssnnnenn | 17.875.812 | oo 17,587,588 | .....20,193,872 0 (355,996) | ..coooovvecen | ... 17,940,902 | ..............0 | ......(65,091) | ........(65,091) | ..... 616,383 XXX
Bonds - Industrial and Miscellaneous
039483 AH 5 | ARCHER DANIELS MIDLAND CO DEB............... 04572017, MUty oo | | 1,000,000 | .. 1,000,000 | ...... 1195430 | ..........1,008.384 | oo O | oo (8,388 | oo O | oo (8388) [ o O | 1,000,000 | o0 | o0 | O | 41,875 | 04/15/2017.
141784 DK 1 |CARGILL INC NT 144A .| 05/26/2017. | Redemption ~ 109.7250 2,194,500 | ....... 2,000,000 | ...... 1,982,880 | ..........1,994,823 | .oooovvccceeee0 | coirerrn820 | o0 {820 [ i | 1,995,643 | o0 [ 198,857 | ... 198,857 | ..... 106,167 | 03/06/2019.
149123 BQ 3 |CATERPILLAR INC NT .. .[11/10/2017. | Redemption ~ 106.4310...covvccerccivesric | [ 1,277,472 | oo 1,200,000 | ....... 1,344,732 | 10000 1,236,842 | 0 | e (15,710) | o0 [ oo (15,710) | 0 | i ,221,132 | 0 | 10000.56,040 | .........56,040 | ....... 85,583 | 12/15/2018.
20826F AE 6 |CONOCOPHILLIPS CO .. .| 02/23/2017. | KeyBanc Capital MktS.............ccooowvvvcevernn | 5,054,750 | ....... 5,000,000 | ....... 5,053,120 | ..o 5,042477 | o0 | oo i(618) | o0 | oo (618) o0 | 5,041,858 | o0 | 112,892 | 12,892 41,128 | 11/15/2021.
494368 BD 4 |KIMBERLY CLARK CORP SRNT... .| 12/14/2017.| Call  104.6187 3,138,560 | ....... 3,000,000 | ...... 3,718,140 | ...oc..3,176,501 | oo | eeen(90,159) | o0 | eieeenn(90,159) | o0 [ 3,086,342 | o0 | 052,219 | 52,219 | 251,875 | 11/01/2018.
655844 AE 8 |NORFOLK SOUTHN CORP NT | 051812017 | MUY | ] 3,000,000 | ... 3,000,000 | ... 3,672,630 | 003,032,211 | 0 | s (32,211) ..(32,211) S APSOOOO 01 T SUORRROOOOO ) SVOPORROOOOON ) [OOORROOOOONY o ) OO 115,500 | 05/15/2017.
3899999. Total - Bonds - Industrial and Miscellangous...............ccoevvvivvresssiinnss 15,664,982 | .....15,200,000 | .....16,966,932 | ........15491,238 | ..cc0oooeen0 | oo (146,262) (146,262) 0 ] 015344975 | 0 | 320,008 | ....... 320,008 | ...642,128 | XXX
8399997. Total - Bonds - Part 4.....ccccoovvvsne 45,608,367 | ....44,477,138 | ....51,112,638 | ......46,015,122 | scoocverirss0 | s (704,907) (704,907) 0 | 00000 85,310,218 |0 [ e 298,149 | ...... 298,149 | ..1,768,477 | XXX
8399999. Total - BONdS.........cooeuicvnrieiiciienis 45,608,367 | ..... 44477138 | ..... 51,112,638 | ........46,015,122 | o0 | (704,907) (704,907) .0].....45310218 | ... | ... 298,149 | ... 298,149 | ..1,768,477 XXX
Common Stocks - Industrial and Miscellaneous
00287Y 10 9 |ABBVIEINC COM...orrroooooooooosoooors | - 10/12/2017. ] Morgan Stanley Dean Witter.................... 728,037 XX | o 537642 | o 500.960 | o 36,682 0. 0 36,682 0 [...190,395 | ...... 190,395 | ....... 20480 | XXX
038222 10 5 |APPLIED MATLS INC 10/10/2017. | Cowen & Company LLC........ccccovvvvrrrrrnnn. 1,568,160 XXX | 342738 | 968100 | ... (625,362) | o0 | o0 [ (625,362) .0 ].1,225423 |..... 1,225423 | ......... 9,000 XXX
053015 10 3 |AUTOMATIC DATA PROC.. 0710812017, | VaIOUS...oocvovvsvsesssvessssesssssessissesssns | 40,476,000 | ....... 4,085,091 XXX (3,397,684) | ...oovovvecen0 [ e [ (3,397,684) .0 |.3,322,651 |.....3,322,651 | ... 51,566 | XXX
075887 10 9 |BECTON DICKINSON & CO.......ccovvrrevmrrreiarrans | e 12/19/2017. | Various...........ccoevvrveveennne. 6,392,756 XXX (4,016,782) | coovvvvveeeeeei0 | 0 | (4,016,782) .0 |.4863614 |.... 4,863,614 | ....... 44,610 XXX
126650 10 0 [CVSHEALTH CORP.....cooviiericericrecirerenienns | o 10/12/2017. | UBS PaineWebber Inc..........cccvvrvvirinnnce 2,734,183 XXX | 2977020 | . 2919.670 | ... 590,933 | vocovvvrrviirenni0 [ 100533,583 | oo, 57,350 | .covrrrirennn, 0 ...(242,837) | ...... (242,837)| ....... 55,500 XXX




Annual Statement for the year 2017 ofthe. VW@ Stfield National Insurance Company

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

SCHEDULE D - PART 4

A4

2 4 5 7 8 10 Change in Book/Adjusted Carrying Value 17 18 19 20 21
11 12 13 14
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Foreign Stock Stated
i Prior Year Valuation Year's Temporary | Total Change Exchange | Realized | Total Gain | Dividends | Contractual
g| Disposal Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Consideration Par Value Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) on Disposal | on Disposal |  Disposal | During Year Date
7275R 10 2 |CISCOSYSTEMSINC oo | 10072017, [VarOUS - - 578,426 XXX 0 XXX
189054 10 9 [CLOROX CO....cccovvvvnrrerrranns .. [ 10/10/2017. | Various...........cccocowurrvennees 3,681,461 XXX (1,308,362) | oo | o0 | (1,308,362) XXX
20825C 10 4 |CONOCOPHILLIPS .| 12/07/2017. | Cowen & Company LLC.... 397,356 XXX (T7974) | o N 0l (77,974) XXX
278865 10 0 [ECOLABINC........ccoomviimmriimriinreiensisnninniii .. | 12/19/2017. | Strategas Research Partners 405,084 XXX (28,814) 0. 0 (28,814) XXX
369604 10 3 |GENERALELEC CO.....cccoovviririviieinirenicninine .| 12/07/2017. | Wells Fargo..........cccccvvverenrunee 886,479 XXX (X 23— [\ (R (48,624) 0 |..(644.897)] .....(644.897) ... 48,000 XXX
371901 10 9 |GENTEXCORP......cccvvvrunec. .. | 04/05/2017. | Morgan Stanley Dean Witter..................... 513,617 XXX (20,720) 0. 0 (20,720 | ...ovovvvrerin0 | 483,344 | o0 [10030,273 | ..l 30,273 4,608 XXX
423452 10 1 |HELMERICH & PAYNE INC COM... .. 10/10/2017. | Strategas Research Partners................... 692,811 XXX (130,620) | ...oovvvv0 |.....198,150 | ... (328,770) | ccovvvvvvvvr0 | 877,430 [ o0 | 15,381 | 15,381 | 27,300 XXX
580135 10 1 |MCDONALDS CORP o | 12M912017. | VaIIOUS vt | 500,000 | ... 1,608,784 XXX (60,060) (60,060) | crovvrrei0 | 1,096,280 | o0 | ...512,504 | ...... 512,504 | ...... 33,355 | XXX
713448 10 8 |PEPSICOINC .| 10/10/2017. | Various............ccovverrveereennen. 820,565 XXX (255,721) ceene(255,720) | o | e 497,615 [0 [ ....322,950 | .....322,950 | ... 22,428 XXX
742718 10 9 |PROCTER & GAMBLE CO. .| 12/19/2017. | Various.........c.oevvvvevnriennns 815,639 XXX (161,785) | oovvveererreecc0 | o0 [ (161,785) | cccccccevecececc0 | crorerernnn 594,935 | ..............0 | ....220,704 | .......220,704 | ....... 24,645 XXX
78467Y 10 7 |SPDR S&P MIDCAP 400 ETF TR .| 10110/2017. | KeyBanc Capital MKSs..........cc...c.orrecr.. 1321733 XXX (276,531) (276,530 | 0| 930,389 | 0| 391,344 | ..391,344 | .. 15827 | Xxx
871829 10 7 |SYSCO CORP......covvvreierirririrrrisirninns ..102/10/2017. | Morgan Stanley Dean Witter..................... XXX (33,182) roererern(33182) | o0 | e B8.336 | o0 | 28,998 | .......28,998 | ............ 462 XXX
931427 10 8 |WALGREENS BOOTS ALLIANCE INC.........cccneene .1 12/07/2017. | Wells Fargo..........ccccereverenrunes XXX 39,910 0. 0 39,910 ..(112,163)] ...... (112,163) ] ......... 8,641 XXX
9099999. Total - Common Stocks - Industrial and MiSCElIANEOUS..............cccevcciis ovveviiiiicensiieens 27,692,652 XXX (9,761,970) | oo 0 |....731,733 | ...(10,493,703) 12,008,814 |..12,008,814 | ...431,530 | XXX
9799997. Total - COMMON StOCKS - PaIt4......oooooooies s 27,692,652 XXX N (ART()) — 0 [...731,733 | ....(10,493,703) 12,008,814 |...12,008,814 | .....431,530 XXX
9799998 Total - Common Stocks - Summary ltem from Part 5...........ccccoeviniiiiiies o ... 728,037 XXX 0 0. 0 O |0 527323 | o0 ] 200,714 | ......200,714 | ....... 15,360 XXX
9799999. Total - COMMON SIOCKS....vvvvvoevvvvvvrrrreesssinicnsres e et 28,420,689 XXX RG] — 0 |....731,733 | ....(10,493,703) 12,209,528 |...12,209,528 | .....446,890 XXX
9899999, Total - Preferred and ComMON SIOCKS..........ocoooocooiiiivivreriessiininiciiiins v 28,420,689 XXX R ART()) I— 0 |...731,733 | ....(10,493,703) 12,209,528 |...12,209,528 | .....446,890 XXX
9999999. Total - Bonds, Preferred and COMMON SIOCKS...........coccccuvvisimvinsiiinss i 74,029,056 XXX .(9,761,970) | ......(704,907) | .....731,733 | ...(11,198,610) 12,507,677 |..12,507,677 | 2,215,367 | XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

S

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization) | Impairment | in B./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | [/ Accretion | Recognized| (12+13-14) | B./A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Common Stocks - Industrial and Miscellaneous
00287Y 10 9 |ABBVIEINC COM.....cccoovuiiiimiiirnriniiianes | | 03/14/2017 | Strategas Research Partners................... 10/12/2017 | Morgan Stanley Dean Witter.................... | ......... 8,000.000 | ...........527,323 | ............ 728,037 | oo 527,323 | oo (] [ 0 | e {1 I (L (L] 0 ... 200,714 |..... 200,714 |...... 15,360 | .o 0
9099999. Total - Common Stocks - Industrial and MISCEIANEOUS.............. .ocouiuiriiieiieieiceieieee ettt ettt ettt es st sesaeaenssetesesassesensnsesesnsesesnssaessssnsesasssesensnesessnnens | ererieresesDRL 32 | evvererirens 728,037 | ........... 527,323 | ..o (L] [P (V] [ (O I 0. (V] 0]... 200,714 |..... 200,714 |..... 15,360 | ............. 0
9799998. Total - Common Stocks........ccurreerieirennenas 728,037 | 00e00527,323 | iiiiiiiienn0 [ |0 | 0 0 0 [ 200,714 |..... 200,714 |...... 15,360
9899999. Total - Preferred and Common Stocks e e 728,037 | 527,328 | 0 |0 i 0 0 [0 0 [ 200,714 |..... 200,714 |...... 15,360 | ..oooonnnn
9999999. Total - Bonds, Preferred and COMMON STOCKS..........ccociiiiiiiiiieis ettt ettt ettt ettt e et b st s s set et s s st besasset s s setebessssesansesetesnsesesnsnsesssntesassnsessnsnsesesensnsens | erenseresnsD2T 1323 | crvererirans 728,037 | oo 527,323 | o0 | 0 | 0 | 0 | 0 0 200,714 |..... 200,714 |...... 15,360 | ............ 0
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Sch.D -Pt. 6 -Sn. 1
NONE

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

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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



Annual Statement for the year 2017 of the Westfield National Insurance company

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
REGIONS BIRMINGHAM, AL......ociiiiririieriiesiienieesssiessissssssssissssssssissssens. | consvines | coneeed 0.000 0 0 3,125 | XXX
0199999. Total - Open Depositorie: XXX | XXX 0 0 3,125 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 3,125 | XXX
0599999. Total Cash XXX XXX 0 0 3,125 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 0 |4. April 0 |7. July. 0 [ 10. October, 0
2. February. 0 |5. May 0 |8. August 0 | 11. November. 0
3. March 49,524 |6. June 0 |9. September. 0 | 12. December. 3,125
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Annual Statement for the year 2017 ofthe. VW@ Stfield National Insurance Company
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year
4 5 6 7 8 9

8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO...........ccccovvennnee.
8899999. Total - Cash Equivalents

1 2 3
CUSIP Identification Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
Exempt Money Market Mutual Funds as Identified by the SVO
31846V 41 9 |FIRST AMER TREAS OBLIG Cl 120292017 v | e 1080 | s | 9,196 | oo [ e 13
61747C 58 2 |MORGAN STANLEY INSTL LIQUIDITY TREAS 12/29/2017....... .2,943,095 0 111,995
94975H 29 6 [WELLS FARGO ADV TR PL MM INS....ccovvierrieerssmermsmeesssmssssesessssissssssssssesssssssssssesssssssssesssssssessssnssssessis 1202902017 v | oo 1AB0 | | s 3,066 0 5
.............. 0
0




Annual Statement for the year 2017 of the Westfield National Insurance company

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama, 0 0 0 0
2. Alaska 0 0 0 0
3. Arizona 0 0 0 0
4. AKaNSas.......oiiinniiiinnns ...B.... | Multiple Purposes. 0 0 115,021 121,125
5. California 0 0 0 0
6.  Colorado. 0 0 0 0
7. Connecticut 0 0 0 0
8. Delaware..... ...B.... | Multiple Purposes. 0 0 116,306 132,539
9. District of Columbia... ...B.... | Workers Comp 0 0 690,128 726,750
10.  Florida 0 0 0 0
11, GeOrgia.....vvvveervcrienriviseneiees ....B.... | Workers Comp 0 0 116,306 132,539
12.  Hawaii HI 0 0 0 0
13.  Idaho. ID|.....B.... | Workers Comp. 0 0 287,553 302,813
14.  lllinois IL 0 0 0 0
15.  Indiana IN 0 0 0 0
16.  lowa 1A 0 0 0 0
17.  Kansas. KS 0 0 0 0
18.  Kentucky KY 0 0 0 0
19.  Louisiana LA 0 0 0 0
20. Maine ME 0 0 0 0
21.  Maryland MD 0 0 0 0
22.  Massachusetts MA 0 0 . ;
23.  Michigan MI 0 0 0 0
24, Minnesota MN 0 0 0 0
25. Mississippi MS 0 0 0 0
26.  Missouri 0 0 0 0
27.  Montana . | Workers Comp. 0 0 28,119 31,697
28.  Nebraska NE 0 0 0 0
29.  Nevada....oonneeineennns NV | .....B.... | Multiple Purposes 0 0 337,425 380,367
30.  New Hampshire NH 0 0 0 0
31, New Jersey NJ 0 0 0 0
32, New MeXiCO......cocmerererrerinennnd NM| ......B.... | Multiple Purposes 0 0 787,325 887,523
33.  New York NY 0 0 0 0
34.  North Carolina.........cccoeereeneenncen NC|......B.... | Multiple Purposes. 0 0 348,918 397,617
35.  North Dakota ND 0 0 0 0
36.  Ohio... M Multiple Purposes 2,326,123 2,650,780 0 0
37.  Oklahoma OK 0 0 0 0
38.  Oregon OR 0 0 0 0
39.  Pennsylvania PA 0 0 0 0
40.  Rhode Island RI 0 0 0 0
41, South Carolina SC 0 0 0 0
42.  South Dakota SD 0 0 0 0
43.  Tennessee N 0 0 0 0
44,  Texas X 0 0 0 0
45, Utah ut 0 0 0 0
46.  Vermont VT 0 0 0 0
A7, VIrginia.....c.oeveeeeeeeeeeseesceeenes VA|.....B.... | Workers Comp 0 0 287,553 302,813
48.  Washington WA 0 0 0 0
49.  West Virginia Wwv 0 0 0 0
50.  Wisconsin Wi 0 0 0 0
51.  Wyoming WYy 0 0 0 0
52.  American Samoa AS 0 0 0 0
53.  Guam GU 0 0 0 0
54.  Puerto Rico PR 0 0 0 0
55.  US Virgin Islands Yl 0 0 0 0
56.  Northem Mariana Islands. MP 0 0 0 0
57.  Canada CAN 0 0 0 0
58.  Aggregate Alien and Other.........0T | XXX XXX 0 0 0 0
59.  Total XXX XXX 2,326,123 2,650,780 3,114,657 3,415,783
DETAILS OF WRITE-INS

5801. 0 0 0 0
5802. 0 0 0 0
5803. 0 0 0 0

5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cc.covwessrriiiisenn | XXX XXX 0 0 0 0
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