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Annual Statement for the year 2017 of the Catholic Ladies of Columbia

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. Ar8ASUNY SECUMEIES.......cvevvieeiieiieicseieeie ettt ssssnns | sesessssssessesssssssessens | esiessssenns 0.0 [ oo | e | e (01 IO 0.0
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES........cvrrererrirnerrereeenssnssssssseesses | sresesssssssssssssssssessenes | sonsseseneens 0.0 [ e | e | e (0 [ 0.0
1.22 Issued by U.S. government Sponsored agenCi€s..........oueueveverrererrennens | eoreverssiesenissssssiens | cvveessennens 0.0 [ oo | e | e (01 IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....rvvvveiiieiieieiese et snsenseses | esesssssssessesessnsensens | ervessssenns 0.0 [ | e | e (01 IO 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............ccceveeiees | evivivines 1,388,654 | ............. 12 | . 1,388,654 |...ooeveeeieeeceiens | e, 1,388,654 | ............. 1.2
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations 11,528,413 11,528,413 11,528,413
1.43 Revenue and assessment obligations.............cccceeviereieeeieiesieeenees | eveevenns 24,505,678 24,505,678 24,505,678
1.44 Industrial development and similar obligations.............ccccevveeerieicciiiens | eeververesisieienienns | crvereereeend0L0 | [ e | e 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccocveverereeneeiesesiesiesieies | ceveeresisssssesesssssesiens | ceveesensenns 0.0 [ oo e | e (0 [ A 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoevverveueneivees | cevereresieesseniens | cevvevieinns 0.0 [ eroieieereeieieieies | e | e (01 IO 0.0
1513 AlLOtNE ..ottt stess s sssensns | svsessssesssessnsssssnnsans | sssessesenes 0.0 [ o v | e (V1 I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........cccccce | coverrrevnveenenns 5012 | oo 0.0 | v 5,012 [ oo | e 5012 | o 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiN€ 1.5271.........cuvieirieeieieesseieieis | oo | cveesssnnens 0.0 [ oo | e | e (01 IO 0.0
1,523 Al ONEI ..ottt stess s sssssensns | sssesssssssssessnnssssnssnns | sssessesenes 0.0 [ o e | e (V1 I 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). ... vvovveirir ittt | coesinns 72,352,399 | ........... 62.2 | .. 72,352,399 | ...covorrnrnineieeis | v 72,352,399 | ........... 61.2
2.2 Unaffiliated non-U.S. securities (including Canada ..4,801,551 4,801,551 4,801,551
2.3 Affiliated SECUMLIES. ......cverreeereecriecieieieeeieessseessessisenesssnissesenesssssnenes | envnsnennensessssnnenneninns | erveenennnens0000 | [ | s 0
3. Equity interests:
3.1 Investments in MUtUal fUNdS.........ccocvirerniniennneeenenesesnneeens e | enennnnnen0000 | [ | e (V1 IO 0.0
3.2 Preferred stocks:
321 AR, .. oo | sensnnsnnsinennesnnens | nenneennsd0000 | [ | (I 0.0
3.22 UNAffiliated.......oveureererceeeireieeieeireieeseeseeseie ettt sneesnenns | eeeneeeens 1577711 | o 14 | LY A O SO IS 1577711 | o 1.3
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfIAEEA. ...t ssseteesssssssseensenies | cnenessnnsnesesssnsnnsnenss | eennerseesnd0:0) | rririnnirsensnins | e | et [V IO 0.0
3.32 Unaffilidted........covvmerereieriresesiseeneneniesienssnssssnssnees | senssnssssssssseennens | o000 | [ | (I 0.0
3.4 Other equity securities:
341 AR, ...coooveeeecriirieeeseeesensesenensessnssessineines | s | o000 | [ | 0 [ oo 0.0
342 Unaffilidted........c.oovveririeiiiceeisiississssssssssnssnnes | eeenesnnssnssnssnssnses | nneenneennnd0200 | it e | et 0 [ o 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AR, ..o eieeeeeeeiesiessssssssssnesnisninnns | srennnnnsnnssnssnsenses | nneenneennni020) |t | s | e [V [ 0.0
3.52 UNAffili@ted.......ccoeverrrreririscinessiesiseeissss e sssssssessssessssssssensssssessenssnes | snsssessnssssssesssnssnssnsss | nessessnnssd0:0) | eeivninsinsinssinnnsiiniins | ceeesessessssessennnsnns | oessesesssssssessssses 0 [ oo 0.0

© o N o

. Total invested assets

Mortgage loans:
4.1 Construction and land development
4.2 Agricultural

4.3 Single family residential Properties.........c.veuerrrrreernrenensiesineeisssseseessssenes

4.4 Multifamily residential properties.

4.5 COMMENCIAl IOBNS..........covveereiiireieie ettt
4.6 Mezzanine real estate [0aNS..........cc.cveveviieieieiisisese e

Real estate investments:

5.1 Property occupied by COMPANY........cccovviieieiiieieieesieesessese s

5.2 Property held for production of income (including §.......... 0 of

property acquired in satisfaction of debt)............cccocoviviereinisiieeseeie e

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

satisfaction of debt).........ccoeeiiiieecc
CONrACE I0BNS.......ooceieieciceccee bbb
DETIVAHIVES. ...ttt

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

. Cash, cash equivalents and short-term investments............coccoevvenenennininineinnenns
. Other invested assets
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Annual Statement for the year 2017 of the Catholic Ladies of Columbia

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens
2. Costof acquired:

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

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

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

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

5. Deduct amounts received on disposals, Part 3, Column 15...........cccooeee..... I .. ‘ R B s
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 5. ...ttt st s bbbttt aen
6.2 Totals, Part 3, COIUMN 13, ...ttt ren

7. Deduct current year's other-than-temporary impairment recognized:
7. Totals, Part 1, COIUMN 12, ...ttt sttt ren
7.2 Totals, Part 3, COIUMN 10.......c.oieieririeiieisisie st sesssssss sttt sss sttt s s stnn

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ...ttt ettt ten
8.2 Totals, Part 3, COIUMN 9.ttt en

9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas
10.  Deduct total NONAAMILEEA GMOUNLS...........cccoeveieeiciiisiteieeeteee ettt bbbt bbb bbb s s bbb s b s s b e et s e bbb et b b s bes b s st ense st

11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

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

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

4. ACCIUAL OF QISCOUNL. ...ttt ettt 888842 £ £ £ e84 E 2R b bR £ E e s bbbt
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbb

© ® N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t
9.2 Totals, Part 3, COIUMN 13, ...t

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt
10.2  Totals, Part 3, COIMN 10.......cuiiuiiiiiieiie ittt eb bbbt

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R

15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann
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© o N o

10.

1.
12.
13.

L

© N o o

10.
1.
12.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, December 31 of prior year
Cost of acquired:

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

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

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIMN 16........cuuiiiieiieiieiisii ettt ettt

3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et

ACCIUAL OF QISCOUNL.........eeveisvicii sttt £ sS4 1R s bRt bRt bbbttt

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, ColumN 13......ccoouirrriecrreseesee st . 0 W W B
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i,

Total gain (10ss) 0N disPoSalS, Part 3, COIUMN 19........c.civiiieiiiee sttt sttt sttt a bbb s s sese ettt n st banee
Deduct amounts received on disposals, Part 3, COIUMN 16............cceeuiiueieieiieineeie et sttt st s st es st b s s s e sassssaenes

Deduct amortization of premium and AEPIECIAHON. .........c..cviveieie ettt ettt s bbb s bbb es st s e sae s bt es bt nes

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

9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt

Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15, ...ttt r s

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........cccvveririirrireieiiereeeee ettt
Deduct total NONAAMILEEA BMOUNES..........c.cvivieeieictee ettt sttt et s st s bbb et et s bbb es bt s s e sassntanes

Statement value at end of current period (LiNe 11 MINUS LINE 12)......uoveriririnrirririssinsesisessssesesssessssssssssssssssesssssssssessesssssssssesssssssssessssssssessessssssessassanes

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 OF PRIOT YN ...ttt s bbb bbbttt
Cost of bonds and stocks acquired, Part 3, COIUMN 7...........co vttt bbb bbb b se et nea

ACCTUAL O QISCOUNL........oucviitiecict ettt s bbb s st s e s A2 s s s s b4 bbb s st s bbbt tns

Unrealized valuation increase (decrease):
A P, COIUMN T2ttt s8££ 8 bbb bbbt

94,531,154

28,204,524

20,561

4.2 Part2, SECtON 1, COIUMN 15, ...ttt bbb s bbb bbb bbb

4.3 Part2, SECtON 2, COIUMN 13.......coiicicie ettt st bbb bbb s bbb bbb s st

A4 Part 4, COIUMN Tttt bbb s s bbbt bbb s bbb s bbbttt n st

27

Total gain (loss) on disposals, Part 4, COIUMN 19.........c.iiiiiieie ittt ettt a bbb st e bbb s st
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7........c..ccuuieiiriecciseeie ettt sanss

Deduct amMOrtiZation Of PIEMIUM...........c.ciueieieiciciese ettt ettt bbb bbb st s bbb s bbbttt s s bbbt bbb en b et aen

Total foreign exchange change in book/adjusted carrying value:
8.1 P 1, COIUMN 15, bbbttt

50,036

6,206,248

440,654

8.2 Part2, SECtON 1, COIUMN 19........uiiiciciseee ettt bbb bbb sttt

8.3 Part2, SECHON 2, COIUMN 16.........cvuiiireiieiieieie ettt sttt bbbt b st

8.4 Partd, COIUMN 15, ...ttt ettt R bbb bbb bbb bbbt

Deduct current year's other-than-temporary impairment recognized:
9.1 PAM T, COIUMN T4ttt

9.2 Part2, SECHON 1, COUMN 17 ...ttt bbbt nen

9.3 Part2, SECON 2, COUMN 4.ttt bbbttt nen

9.4 Part4, COIUMN 13 ittt £ttt nn

0

Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9)..........cevvveriireieiesieie sttt s s es s assaesens
Deduct total NONAAMILEEA BMOUNES.........eveiiirieieieiseis et Rt en s

Statement value at end of current period (LiNe 10 MINUS LINE 11)......ovcviiieiiiesesce ettt st b st es bbb anee

Si03

116,159,399

116,159,399




Annual Statement for the year 2017 of the Catholic Ladies of Columbia

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. UNIEA SEALES......ooveciiiiciins [ | et | ettt | seesb s
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TOtalS. ..o | v 0 ] e 0 | oo 0 [ oo 0
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ocieeeceiiieseiieies | e 1,388,654 | ..o 1,379,115 | oo 1,407,029 | .o 1,260,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooereereieiereciieieees | e 11528413 | oo 11,632,295 | .o 11,654,359 | oo 10,830,000
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........... 24.510,690 ...24,761,655
Industrial and Miscellaneous, SVO Identified 8. United States 72,352,399 ...13,115,924
Funds and Hybrid Securities (Unaffiliated) 9. Canada 641,999 646,804
10. Other Countries 4,159,552 181,634
11. Totals......ccoocoe. 77,153,950 ...77,944,362
Parent, Subsidiaries and Affiliates 12, TOAIS....cviviccreiieeiiiiesicceeis | et saensness | eressssessssssesessssesessssessnsssesens | sessssessssesessnsesessssesesnsesasnns
13. Total BONdS.......coueerseeesssrnnsne | covveenireieiennes 114,581,706 | ..ocoovvrvcrens 119,797,933 | .o, 115,767,405
PREFERRED STOCKS 14. United States..........occvevrveeees | covrevevererreneinenens LSTT, 711 | s 1,597,374 | s 1,577,711
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TotalS. ..o | onrreesesiseeneenens LETT,711 | i, 1,597,374 | .o, 1,577,711
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred Stocks......... | .ccccooevrerernnnnne. 577,711 | e 1,597,374 | oo 1,577,711
COMMON STOCKS 20. UNIEA SEALES. ..veouverreerrirees | roreererenneeiseesnsesnssnesnseinne | cesseessssssssssesssssseessssssssenses | onesssessssessnessssnssssnssssnsesns
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common StocKS.....cee. | woviriiiniiniieiieiieiiieiians 0 [ o 0 [ oo 0
26. Total StOCKS...cuurmmsrrsrsssssrsssns | coveernriieaniiennans LETT,711 | e, 1,597,374 | v, 1,577,711
27. Total Bonds and Stocks...... | ....cccccouevuenec 116,159,417 | oo, 121,395,307 | coovvvvrrrrirens 117,345,116
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less 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)

U.S. Governments

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

......................... 0.4
......................... 0.0
......................... 0.0

4.7

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

Totals

............... 9,532,335
................. 100,014

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

131,879
..132,549

............... 7,414,801
................. 277,488

............. 23,

911,386
599,303

............. 18,244,625
................. 487,028

............. 23,810,996
................. 399,303

................. 100,390
................. 200,000
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Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

SCHEDULE D - PART 1A - SECTION 1 (continued)

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
NAIC Designation or Less 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)
611,339 [ .o 2,002,575 | ....ccuuvn. 10,320,818 |.............15,424,646 |............. 18,689,840 ) 0.9 SO D 47,049,218 | ..o 41 | 30,763,356 |..cocovirrinrirernnn 331 | 46,481,088 | ..coovvvrenen. 568,130
..861,788 |.. 3,661,491 |.... ..3,842,194 |.. ...5,901,686 | ........XXX..... 122,245,608 |...ovvovrrrrnnn 194 ....22,828,364 |... 22,245,608 |....
6.3 NAIC3 ..183,485 642,622 | oo 411,554 |.. WT21,739 | e XXX e [ 4,402,759 | ..ovvvvrirrinrinnnn 3.8 [, 4,886,384 |... 4,402,759 |....
6.4 NAIC4 .198,771 418,664 | ... XXX..... 21,236,257 | oo 1| ..1,269,962 1,236,257 |....
)00 SO 0 [eovrrrrrenrreneeen0.0 e
.......... XXX | vnrnencinerncnnnnenn0)
.......... XXXooioveeieenes [ e 74,933,843 w09, 748,085

515,326
1,505,231

................. 715,113
............... 2,610,499

................. 515,326
............... 1,605,231
................... 99,550
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less 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)

Total Bonds Current Year

............. 943,303 |...............7,639,482 |............22,483,272 | ............29,133,436 |.............23,962,564 | .......c..cccerucenen0 | ...........84,162,056 e XX | ... 83,493,536
1,134,572 | ..o 4,041,462 |.............. 4,119,682 |....ccoeveue 7,978,450 |.....ccecveee 7,406,917 | oo (U O 24,681,084 | ...cooiviiiien215 [ XK X [ )0, GO IS 24,481,084
183,485 511,104 |.. . . ..121,739 0| .4,502,309 | .. 9 | XXX . XXX ..4,502,309
................. 198,771
.0

L0
27,312,830 |..

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

Total Bonds Prior Year
60,582,637

..26,227,570
4,886,384

.......................... 18,489,453
..... . . . 7,266,954 | ...
.302,996 |.. . 1,012,459 |....
198,570 | . e

1,921,214
2,345,467 |....

..446,190
......... ..101,384

11.7 TotalS..coeeeeirircnes 12,430,997 |..... 20,087,328 |..
11.8 Line 11.7 as a % of Col. 9. NN .48 ..13.4 ..21.6
12. Total Publicly Traded Bonds
943,303 | ..o 7,539,002 |............. 22,177,861 |..cocveenee 28,870,716 |...ccvenne. 23,962,564 | .....ooereieinnireieiees | e 83,493,536 | ..ccovovrveiennnn 729 | 60,184,938 | ....coovvvrina B A O 83,493,536
1,110,994 |.....coevne 3,932,645 |..oovinnn 4,052,078 |....ccovvenee. 7,978,450 |.ovvvvnene 7,406,917 | oo | erreriinens 24,481,084 | ..coovvvvveenn 214 | 26,227,570 | covvvvrrreeren28.2 | 24,481,084
183,485 642,622 | ... 511,104 |.. 2,443,360 | .. L 721,739 ... . ..4,502,309 | .. ....4,886,384 .53 . ..4,502,309 |..
................. 198,771 | .oooveene.618,821 | oo 418,664 v 1,236,257 A 1,269,962 | ... 4. 1,236,257
12,7 TOIS. .ot sreees | sereseesseeens 2,237,782 |..covvenne 12,114,358
12.8 Line 12.7 as a % of Col. 7..... ..2.0 . 107
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10..........cocoevvvvvees | covrereeereeerenee. 20 | o 10.6
13. Total Privately Placed Bonds

................. 100,390 | .................305,410 668,520
108,817 | oo 67,605 200,000

.................... .0
13.7 TotalS....oooveeererireinns ..209,208 .373,015 .868,520 | ..
13.8 Line 13.7 as a % of Col. 7..... . W27 . 240 ..42.9 . ...0. .100.0 |..
13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10............cccceevees | covvrvirereririinnnnnn, 0.0 | oo, 0.2 | oo, 0.3 | iviiieieieiiieeennnd0.2 | e 0.0 |00 | o 0.8
(@) Includes $.....868,520 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes$.......... 0 current year, §.......... 0 prior year of bonds with Z designations and $.....145,000 current year, $.....180,014 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(c) Includes§$.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*' means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0; NAIC2S.......... 0; NAIC3S........ 0; NAIC4S..... .0; NAIC5S......... 0; NAIC6S......... 0.




Annual Statement for the year 2017 of the Catholic Ladies of Columbia

SCHEDULE D - PART 1A - SECTION 2

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

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 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 Issuer Obligations
1.2 Residential Mortgage-Backed Securities...
1.3 Commercial Mortgage-Backed Securities.....
1.4 Other Loan-Backed and Structured Securities..

..327,202

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

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

80IS

3.5 TOtAIS...evevcieieecsecseessissessnssseneessssnsenssnsnisnsensssenensessnsenens | cnnenrensennsen 40,239 [iiviiirininnnnnn 161,205 | i 767,881 | i 819,333 | 0], XXX e
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations...........coeeereeererneinenienenneiensissesssssessssssssssneens | cnnenneenenneni 200,085 | 12,195,830 | ..o 3,979,772 | .o 3,839,520 |...ccernee. 1,313,204 | .......... XXX v
4.2 Residential Mortgage-Backed SECUNTIES. ..........crirrrininicreiniieins | eerinrinennessinnineenins | erveeesissesesesssnssenns | eenesesessssssenesesenes | seressesinesesessnssensens | cossesesessesssssnenessnssnns | seererenes XXX

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

2,195,830 ........... 3,979,772 .

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

.............. 3,656,573 |..............7,692,276
3,270 K]

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations

8,065 | ...ocvoiiiiniin B ,365,713

........................ ,930 cinrnnnnenn:00.4 |89,

.................................... 2,020,557

.............. 3,325,613

.............. 2,220,107

3305613

.............. 2,220,107

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities...
8.3 Commercial Mortgage-Backed Securities
8.4 Other Loan-Backed and Structured Securities
8.5 Totals
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

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

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

Total Bonds Current Year
10.1 Issuer Obligations............cocrvvverrreirunn.
10.2 Residential Mortgage-Backed Securities
10.3 Commercial Mortgage-Backed Securities
10.4 Other Loan-Backed and Structured Securities

10.5 SVO Identified FUNDS.........cccoveuririiericeeceeee e
10.6 TOAIS.......cvieieeceecectee et | eveeienaenee 2,261,360
10.7 Line 10.6: 858 % OF COl. 7...oovoiieiieiiesieisiecciesss e | oeierssseesessssessnaas 2.0

60IS

Total Bonds Prior Year
11.1 Issuer Obligations
11.2 Residential Mortgage-Backed Securities
11.3 Commercial Mortgage-Backed Securities............ccvurererniirerininrniinee
11.4 Other Loan-Backed and Structured Securities
11.5 SVO Identified Funds

11,8 TOAIS. ...ttt | ereeiesaene 4,444,682
11.7 Line 11.6 858 % 0F Ol 9.....cviieieices s | oeieisssiesesinieesnaas 4.8
Total Publicly Traded Bonds

12.1 Issuer Obligations
12.2 Residential Mortgage-Backed Securities...
12.3 Commercial Mortgage-Backed Securities
12.4 Other Loan-Backed and Structured Securities
12.5 SVO Identified Funds XXX.
128 TOAIS...... ettt nes | eesessesienens 2,237,782

.............. 2,236,053

26,939,815

12.7 Line 12.6: @58 % OF COl. 7...ovvecreeecescte e | oerevssseesesesesnnns 2.0 ..23.7
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10..............cocoeveverererereres | covreeieccnenne. 2.0
Total Privately Placed Bonds

13.1 ISSUET OblIgations..........c.cvvvieeieirireieiicieieeeeeee e | eveerierenrennen 23,978 [ evviiireennnnnnni 209,208 [ 373,015 |00 262,720 | oo | eeeneeen XXX [ eeie000000000.868,520 | 0.8 [ 397,699 | oo 04 {.ne D00 I O 868,520
13.2 Residential Mortgage-Backed SECUMEIES.........ccoiueuriirniinrieeiiiies e | s | cinenseessnnssssssennnns | eosnnssssssessssssssnnses | svsssessnssesnsesessssnnes | serenrns XXKurennnnens | wvveenenesnnnnrerernns0 | vvveveeniereinnennn 0000 | v [0 0.0 [ 9,9, GO IR 0
13.3 Commercial Mortgage-Backed SeCUrities..........oovrerreeinrereiiennnns O | e [0 0.0 { v D90 O T 0
13.4 Other Loan-Backed and Structured SECUMHES............crurrreiiirieieiienis [ rrrireieinsissieeinseis [ ernneeeinsnseesssnsenens | eveensesensssnsensessnnns | seiessesssssssessesssnsenses | sersessesssensessnsseseens | soenreens XX Kunrrerrernnns | ervesnsnsensnnienneens [ o000 | v (0 0.0 { e ) 0,0 GO IO 0
13.5 SVO Identified FUNAS........cccoverrieieierrniernesienenneenesnsnensnnns | eeerneens XK eerrernerenn | ervnnnee XK esverisnene | eererneee XK | ereeeee XK s [vrnne e XK e [ervsisninsssnisnssnins | eneinsisnisnsinnieeened | ioivininninninnnnn0.0 | i, (O 0.0 [civnns D S [P 0
13,8 TOAIS......ocvcececeece ettt snanes | everienaes s 23,578 | ..o 209,208 |.....ccevveve 373,015 | .o 262,720 | v (01 N (1] I 868,520 | .ovoveevrrrieran 0.8 | i 397,699 | oo 04 |.......... D00 I U 868,520
13.7 Line 13.6 @58 % O COL. 7...ovovevceeeeeeee et | evesisisseseesssnaes Y 8 24.1 829 | 302 | oo 0.0 | oo 0.0 | oo 100.0 ..o D00 S P ) 0.0 I U D00 S PO XXX ovvvveies | e, 100.0
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10.......cccovrrrenrnmnriniinne | covenmerseisiennnenns 0.0 | oo 0.2 | oo 0.3 | s 0.2 | oo, 0.0 [ oo 0.0 | oo, 08 |.... .0, S P ). 0 S R .0, S P 0.0 S 0.8
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Subsidiaries
and Affiliates

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

2. Cost of short-term investMents aCUIFET............ov.vueriiureiiessee et

3. ACCIUAL OF QISCOUNL........cvivvecti ettt bbbttt nan

4. Unrealized valuation inCrease (ECTEASE)..........cuirrriuiirireireiriieieie ettt snsns

5. Total gain (I0SS) ON GISPOSAIS.........c.euirireiriiieiriiieieiiets ettt snseb e

6. Deduct consideration received 0N diSPOSAIS..........c.ovuuureirimriiereieeeireieee et eees

7. Deduct amortization Of PrEMIUM..........cc.riiiiiicreini e

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

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

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

11. Deduct total nonadmitted @MOUNS............ccciveveiiceiiice i

12. Statement value at end of current period (Ling 10 MiNUS LiNE 11).......cviiiriniriiersisisnseseessisnsessesseesessssnes

.............................................................. 0 [ corerrerrerreeereessrseseessssereseneneenns0 | ereiersnerssenseesssesssssneneeens0. | e eesessssnsesssseneeneeensQ. | s seeseeseens0
.............................................................. 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
.............................................................. 0 [0 |0 |0 |0




Annual Statement for the year 2017 of the Catholic Ladies of Columbia

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si11, SI12, SI13, Sl14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

SLIS

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YBAI..........ururieeererireeireiseieeesirstseeesss s ssesssssesssssssssssse s st essssssessens | stssssssssosssssessessassssssessassasssessessesssssessesssssnssnses 0 | ettt snaetes | Steseseaes s s et st ea et st et s Rt st be s Re st e se b sses et esassete | HesetsieaetesseAesesae At s e s e At e A b e ARttt b st s s ae s naen
2. Cost of cash equivalents acquired
3. ACCTUAL OF BISCOUNL........ooveeiiiiii bbb | Sebsee b e bbb 0 | s | bbb | Seb e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON GISPOSAIS.......ceuerereeerreseesiseeesseseeseeseseeeseesesssessessessasssssseesessess e s e st essasssessessassanssessessessssssnssessassssssessassassnns | fesssessesssssssssssessasssnssessesssssnssnssessnsnessessessnssnssn 0 | oottt ettt n e ss | ebieasaesa et et e st et e s st s e e e s et st n st st es s s bensesaens | Saesietnaesaes st s e st a s et a et bt s et sa st e
6. Deduct consideration rECEIVEA ON QISPOSAIS............rurruierereireireeireiseeseessstsseessesss et sseess et ss et ess st s st s st s s sessessans | sesseesessessaebseeses s st s e s s s b ee b et s s s st st st e i 0 OO OO OO OO DUUE OO U OSSOSO
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccceueiirrrieieiisieeiesieeissiesiesines | cetessssie st sae e 192,914 | oo 0 | oo 192,914 | oo e 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE T1)......ciiiiiiiietiiiceiiietsitctessssete st esssssaebs s esessssesessssesens | eresessssssessssesessssssessssssessssesessssnsessnsesesssnnes 192,914 | oo s 0 | oot 192,914 | oo 0
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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

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, EO02, E03, E04, EOS5, E06, E07, E08, E09
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SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
20772)  7U 0 | CONNECTICUT ST-BAM 5.632 12/1/2029...........coocvumvvimriisnriisnniianeiisnniinnns | wvenne [ oo | cenvicienn [ s 1FE 119,388 |..116.027 | ..ooccoovren 116,027 | 100,000 118,959 (G2 1 OO RTINS PO 5632 |..... 3.447 |JD....... 09/19/2017. | 12/01/2029.
207720 AA 0 | CONNECTISCUT ST....oiiiiiiirieiiieeissseiesesiesssieessissssssss s | e Al 1FE| .. 254,542 | ..114.314 | .............228,628 | ...... 200,000 249,392 (3,502) 5295 |...... 2.812 |AO...... 07/08/2016. | 10/01/2029.
373384  RX 6 | GEORGIA ST...ooiiiiriiriisineessiseesisississnsessssssiessssssssessssssssessssssnssesse | neveens | oo | eoreveenns 1 e 1FE| e 106,543 |...109.003 | .....ccooevvvenee 109,003 | .ovvveirrnee 100,000 104,706 (7725 | [OOSR OO 4.000 |...... 3.307 |AO...... 05/05/2014. | 10/01/2025.
419791 YS 1 |HAWAII ST SER DX BUILD AMER BDS..........ccoooosrvimmeirnmrireneernneersnessenenes | cevene | oo [ eeveveen | i 1FE ..102,005 |...114.951 114,951 ....100,000 101,030 (118) | cevererrermerrens [ erveerenineerseriienns [ e 5230 |...... 5.055 [FA...... 02/11/2010. | 02/01/2025.
419791 YT 9 |HI ST-TXB-DX-BABS 5.33 2/1/2026 A e 1FE| .. 7,732 |LA17.126 | 117,126 ....100,000 117,382 (B50) [ cvveveererrriienes [ e | e 5.330 |...... 2.902 (FA...... 10/25/2017. | 02/01/2026.
452152 GR 6 [ILLINOIS ST 6.2 7/1/21......coiirieirieiiriiisneiieseieseissssssssssssissssessssssssnsenns | coneien | o [ eevieneins L 2FE| o 163,004 |...104.632 | .....ccoeeveene. 167,411 | oo 160,000 160,941 (390) [ coveveeverrviienns [ e | e 6.200 |...... 5.878 |J....... 07/15/2010. | 07/01/2021.
57582P  UT 5 |MASSACHUSETTS ST......coooiiriiiriierriiereeiesesiesesissesessessssssessessssesessesens | conene | o [ eeveveen | i 1FE .113,003 |...117.385 117,385 | oo 100,000 110,462 (LT ) T RN D 4910 |..... 3.734 [MN...... 07/08/2014. | 05/01/2029.
70914P ME 9 |PA TXB-B-BAB A 1FE]| .. ..229,258 |..108.796 | ................217,592 | ....... 200,000 224,410 (3,595) | covvevrrerrercirens [ e | e 4.650 |...... 2512 |FA....... 09/14/2016. | 02/15/2026.
977100 DD 5 |WISCONSIN-A-REF-TXBL......ooooireerinmesninrsssnesssnssssssesssssssssssssssssssssssssnss | enseee | oo | coneessnes 1 e TFE| o 201,554 |..... 95496 | ..o 190,992 | ....... 200,000 201,373 [(I0))] TR [TTRRIO JTO 2483 |..... 2400 |MN...... 08/05/2016. | 05/01/2027.
1199999. U.S. States, Territories & Possessions - Issuer Obligations...............ccccccoe...... 1,407,029 XXX .1,379,115 1,260,000 (9,803) 0 0 XXX XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUaranteed)..........c.eerewerernreernsensiniieieississensnsseneeas 1,407,029 XXX 1,379,115 1,260,000 (9,803) 0 0 XXX XXX XXX XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
01728V KR 0 [ALLEGHENY CNTY PA.....ooiiiiiieiiieinisseresisseessssssssssssessssssssessssssssensns | soneres 121,000 |...110.915 110,915 ....100,000 116,987 (1,375) [ o [ vereerersenineniens [ 6.250 12/16/2014. | 11/01/2027.
018340 LA 5 | ALLENTOWN PARFDG PENSION........cooiirviimiiireiieneiieneeieseiiseesieseniennns | s .39,375 |...100.133 | .... ...40,053 40,000 40,000 | ..o [ e | e | e | e 5.250 04/12/2012. | 10/01/2034.
047086  AM 5 | ATHENS FACS-B-TXBL 4.15 6/15/2035.........ccvvvermrrirrerienriseriseseissssisnnins | e 200,338 |..... 99.104 | .o 198,208 | ....... 200,000 200,325 (13) [ oo | e | e 4.150 09/12/2017. | 06/15/2035.
052396 BA 1 [AUSTIN TX..oooiiiiiciieceieseieseisssissss s | e 102,513 |...104.460 .104,460 ....100,000 101,794 (234) 3.924 10/21/2014. | 09/01/2032.
054375  SE 1 | AVONDALE MICH SCH DIEST TAXABLE..........cooooviriiiereiseiirereeieeneiesneiins | e 54,377 |..103.782 | .... ...51,891 50,000 51,603 [(GKG1:) 1 ST UTURTORORTOIN PPN 5.875 11/08/2012. | 05/01/2035.
05620P  HJ 5 |BABYLON-TXBL-AMPT ... ssssssssnssennns | ceneies 200,000 |..104.754 | ........c.cccce. 209,508 | ....... 200,000 200,000 [ ..ooovveinriiinniiinns | e [ e [ | 4.700 07/06/2015. | 07/01/2039.
082419 ZT 2 | BENSENVILLE IL...oiiiieceeceieceeeeeiceiseeisesisssiesssesssssnsesnssins | e 200,000 |...101.540 203,080 | ....... 200,000 200,000 [ .oouevererireniiiens | e | e | e | 4.875 11/19/2014. | 12/15/2034.
082849 CN 8 |BENTON CNTY WA FIRE PROT DIST #1......iirvirrrienrieneiesriensiseseissnnes | s 102,420 |...100.013 100,013 | oo 100,000 101,739 (213) | ceverrerreineienns [ [ 4.400 08/26/2014. | 12/01/2029.
09088R  C4 6 | BIRMINGHAM-B-TXBL......courvrrrerrmreereesseessneesseeesssnessnsessssesssssssssssssnnees | eevenns 202,000 |...100.391 200,782 | ....... 200,000 201,650 (184) 3.651 01/27/2016. | 03/01/2030.
132380 AM 8 | CAMBRIDGE MN INDEP SCH DIST. 103,450 |...101.274 101,274 100,000 102,022 (448) oo 4500 08/26/2014. | 02/01/2027.
13741R AE 7 | CANDLER SD-TXB-QSCB.........cocvviiimriiimiinniinsiissnisssississssssssssnssens | coneees 120,753 |...104.256 104,256 ....100,000 118,401 (1,944) | oo v | e 5.760 ...5,760 | 10/14/2016. | 03/01/2026.
167393 MV 6 | CHICAGO HTS IL....oouieiiiiciiieceeieeeeiesesiessiissseiseseisssissssssssssssssssenssons | cevenas 208,505 |...106.584 213,168 200,000 202,446 (720) 6.000 .12,000 | 01/03/2012.| 01/15/2027.
171466 LZ 6 |CHURCHILL CNTY NV S/D... 101,759 |...104.735 104,735 ....100,000 100,451 (179) o.r4.925 06/21/2010. | 05/01/2021.
180810 CH 4 |CLARK CNTY MO REORG SCH DIST #R-1....ccccooouivriiiniiiiniiereiscienniiennns [ e ..235,366 |...113.934 227,868 | ....... 200,000 229,867 (2,772) [ oo | e | s 5.300 08/11/2016. | 03/01/2027.
181059  QF 6 | CLARK CNTY NEVADA SCH DIST......coooiriiirrrirnrrireneiesiiiseiiesssissssissnsins | cevenns ...94,643 |...110.211 110,211 | oo 100,000 97,613 393 | oo [ e [ s 5.510 06/21/2010. | 06/15/2024.
186392 EK 8 | CLEVELAND SD-B-QSCB.. . ..219,846 |...112.560 225120 | . 200,000 218,768 (469) 5.023 08/19/2015. | 12/01/2040.
230723 MK 1 | CUMBERLAND-REF-TXBL 4.26 6/1/2037..........ccovueririieriinniiseneieeneiieniiiens | s 306,303 |...101.659 304,977 | oo 300,000 306,185 (118) | vevereererrneirens [ ereerenineiserienns [ e 4.260 07/10/2017. | 06/01/2037.
232291 WQ 3 | CUYAHOGA FALLS-TXBL.......oirveereeierreieseessnsessesesssseesssssssssesssssssssssessnees | ienes 200,000 |...103.460 206,920 | ....... 200,000 200,000 [ ..ooovveinniiinniiinns | e [ e | | 4.500 07/09/2015. | 12/01/2032.
249218 BC 1 |DENVER SCHS-B-REF-TXB 4.242 12/15/....... ..212,656 |...106.141 212,282 | ....... 200,000 212,343 (313) w4242 06/07/2017. | 12/15/2037.
249174 MQ 3 | DENVER SD #1-C-BABS.......ccoooueieiiiirinirinesriesssissssisessissssissssssessissseien | s .132,255 |...125.425 125425 | oo 100,000 129,941 (1,818) [ oo | e | s 5.664 09/21/2016. | 12/01/2033.
265741  CV 8 | DUNMORE PA TAXABLE PENSION..........cccoooiimiiimiiineiinnieseiisseiesnsieinnnes | s .72,358 |...100.000 ...70,000 70,000 70,000 ((L[0)) [N OO YOO 6.100 05/24/2004. | 05/15/2019.
269408 LT 5 |EAGAN MN.....iiiiiiiiiiiiciereecesseeseiesesiesesie s | e .95,890 |...101.444 101,444 ....100,000 96,722 278 | oo [ e [ s 3.450 11/19/2014. | 02/01/2028.
295407 M2 3 |ERIE -TXBL -REF -A 3.879 11/15/203.......c0cvvrirririirieieineieiensssiessessssienns | seveees 312,000 |...102.345 | ..cocvvvrennee 307,035 | ....... 300,000 311,815 (185) | evvveeverrieriirens [ v [ e 3.879 09/19/2017. | 11/15/2031.
358775  R7 1 |FRISCO TX CTF OBLIG.........ccooireeireiiereiieceiieseeieseissesesisssssseseesssssnenes | e 203,750 |...100.363 | ................200,726 | ....... 200,000 200,085 (BB7) | evereerneenernens [ erveeremiseenserienns [ e 6.375 02/20/2008. | 02/15/2033.
348764  GX 3 |FT SMITH SD #100-QZAB.........coouiiriiniiieiieririnissiseiessesssississssinnns | e 114,593 |...105.669 | ................ 105,669 | ...oovvrrence 100,000 113,268 (932) [ coverrreerriienns [ e | e 4.300 07/26/2016. | 10/01/2029.
360046 Q8 2 |FULTON CNTY GaBUILD AMERICA...........ccooommviirriinnisneieseisneiisneiinens | s 242,034 |..115.192 | ...............230,384 | ... 200,000 238,123 (3,084) | ..o | i | e 4.948 09/20/2016. | 07/01/2030.
368347 CS 7 | GEARY USD #475-C-TXBL 3.769 9/1/20........cooomrrreerrriririireeiereiieeesiesseieens | e 201,976 |...100.784 | ................201,568 | ....... 200,000 201,969 (74 [T VTR DO 3.769 12/19/2017. | 09/01/2037.
392641 X2 7 |GREEN BAY-B-REF-TXBL........ccoooouirriiriiiiniiinriiisneisssisssisssisnssssssens | s 201,538 |..... 94545 | ...............189,090 | ....... 200,000 200,000 [ ..ooovveinriiinniiinns | e [ e [ s | 2.700 07/26/2016. | 04/01/2030.
407741 KX 4 [HAMILTON-A-TXBL......oooriiiieiirieiiseiiseiiesesisessissessssssssessssssssssnsssesssons | ceveees 98,108 |...100.123 | ................. 100,123 | .cccoooornne 100,000 98,212 A1 | s | e [ 4.250 05/08/2015. | 05/01/2042.
416415 HK 6 |HARTFORD-REF-B........ccoooviiiriiiriiiriiinreiinseisssisssesssssssessssssssssssssesssinns | ceveees 208,224 |..101.081 | ....cc.ceee...202,162 | ....... 200,000 206,722 (U] [T ST P 4.830 12/09/2015. | 07/01/2030.
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438670  WQ 0 |HONOLULU-TXB-A-BABS.........ccocouriiireiiieiieieiiesesissssessesessssiessssssssenees | ceneven | o [ cevieeenes o 1FE| oo 267,738 |..122.775 | ................245,550 | ....... 200,000 262,792 (3,996) | ..oovveverrirniinn | e | e 5.668 |..... 2762 |JD....... 10/04/2016. | 12/01/2030.
440614  GA 7 [HORNELL NY CITY SCH DIST......coovviiimiiinriiinriisniisssisssisssissssssssnisnnnes | coveien | oo [ eeveiennins | e TFE| 104,912 |..105.384 | .................105,384 | ................ 100,000 101,793 (G [ RTINS PO 4750 |...... 4.187 |JD....... 10/01/2010. | 06/15/2021.
443348 DP9 |HUBBARD CNTY MN......coooiiiiiiriiireiiereiiecesiesesiesesiesssseseseesessessssesssiens | ceneees 2] 1FE 200,000 |...101.239 | ................202,478 | ....... 200,000 200,000 [ .ooueverriiirrnrieens | e | e | e | 4.000 |...... 4.000 (AO...... 12/11/2014. | 10/01/2031.
457216 AL 3 |INKSTER BRWNFLD MI REDEV AUTH TAX......coovmiimiriririirineiiesineeisenisnins | eveens 2| 1FE 191,246 |...100.118 | .................200,236 | ....... 200,000 195,708 409 [ [ e [ 6.125 |...... 6.479 |MN...... 01/17/2008. | 11/01/2025.
468312 EU 3 | JACKSON MIPUB SCHS BLDG & SITE SE.........ccoovuimirriameincisceriieceiieniens | ceveees 2] 1FE 101,578 |...106.688 | .................106,688 | ................ 100,000 100,845 (67225 SRR ORI PN 6.200 |...... 5.808 [MN...... 05/12/2010. | 05/01/2024.
481502  2C 5 [JUNCTION CITY-B-REF........coooiiiiiiiririiriiinnieiseseiseseisessiseseisssisssisssions | ceneees 2| 1FE 201,446 |..... 94.878 | ..o, 189,756 | ....... 200,000 201,214 [LCIC) ] OSATUOTR ISTORTORORRTON PO 2500 |...... 2401 [MS...... 08/05/2016. | 09/01/2025.
483836 TD 4 |KANE COOK & DU PAGE CNTYS IL SCH......ccoovvirviireiirniccneiscisssiineies | ceveees 2] 1FE 100,000 |..... 99.974 | .iiinn99,974 | 100,000 100,000 | .ovooeevieiinniis e | e | e [ e 3.950 |...... 3.950 | J....... 01/29/2015. | 01/01/2028.
484350 KD 4 |KANKAKEE CO SD #111-B.....couceirrceiereinneeineeeinseessnesensssssssssssesssnsssnnne | snveeen | oo [ eevinneenT | i 1FE .209,428 |..... 97.646 | ............... 195292 | ... 200,000 208,950 [(CKIC) T SOOI UTURORRRRTON PR 4.300 |...... 3.950 [JJ....... 07/21/2016. | 01/01/2036.
486116 XY 7 |KAUAI CNTY HI 5.763 8/1/2033.......ccommrrierrinerinenrinesrisssissnsssssssssssnnnnnes. | veveeen | oo [eevensenn | i 1FE| .. 248,870 (..126.842 | .................253,684 | ....... 200,000 247,157 (1,713) [ o | e | s 5.763 |...... 3.751 |FA...... 03/21/2017. | 08/01/2033.
528828 XC 5 |LEWISVILLE TXINDPT SCH DIST SCH B......ccooovuuriiimriierieieneeieceeieceiienens | veeee [ v | cereviinns (] 1FE| e 102,505 |...108.071 | ....cccceee..r 108,071 | o 100,000 100,739 [(CHEC) ] SPRURTUIT UTURIRRTOIN PR 5974 |..... 5.600 [FA....... 01/22/2010. | 08/15/2027.
531680 AG 1 |LICKING HTS OH LOC S/D.......cocosiimmiiiriiiniiniissiiissiesiseississiiessssissiees | woeees 2| 1FE 101,880 |...100.818 | .................100,818 | .ccoooorrerene. 100,000 100,670 (207) [ oo [ e | e 5.550 |...... 5.299 |MS...... 09/08/2010. | 09/01/2027.
534366 AN 9 |LINCOLN ETC FACS-A-BA........cccooiiiriiiriiiniiisreiisneissseissnesssssssssssssnnns | evenes [ o0 | coveviinns L] TFE| o 223,612 |..112.809 | ...............225,618 | ... 200,000 222,266 [(CZZ5 D SRRSO RPN PO 5.000 |...... 4248 |JD....... 06/05/2015. | 12/15/2045.
534366 AX 7 |LINCOLN WEST HAYMARKET NEB-BAB...........cccooooommmuimiriimmeiinnnnisnnisnnninns | veeee [ v | cereviinns o 1FE| e 127,500 |...126.683 | .................126,683 | ......cc..c...... 100,000 127,471 (29) | covvveerrieeriiees | e [ 6.000 |...... 4.019 |JD....... 12/19/2017. | 12/15/2039.
53957K  GD 3 |LOCAL OREGON CAPITAL ASSETS PROGRA.......c.csvvierirrirnrineiierinsiienins | ceveene 2| 1FE 101,298 |...101.870 101,870 ....100,000 100,844 (170) | ceverrerrrirrirens [ v [ 4500 |...... 4.288 | JD....... 03/23/2015. | 06/01/2035.
543096 BA 8 |LONGMONT CO COPS.........ccooorviireiiereiieresiesesiesesisesessesesesesessessseesenens | e 2| 1FE 103,120 |...105.429 | .... 105,429 ....100,000 102,266 (VA [T ORI P 4.850 |...... 4466 |JD...... 09/23/2014. | 12/01/2037.
543298  PW 7 [LONGVIEW WA .....iiiiriiiiiinsiiessises s sssssssssessssesens | e 2| 1FE 102,064 |...104.543 | ......ccooeveene. 104,543 | oo 100,000 101,355 (221) [ oo [ e | 4.080 |...... 3.801 [JD....... 08/26/2014. | 12/01/2028.
567288 RZ 0 |MARICOPA CNTY AZ UNIF SCH DIST #48.........ccocoovmmrvimnriiieneirneiisnniisnniins | e [ v | ceveveveen [ i 1FE 122,778 |...126.018 126,018 | oo 100,000 118,932 (T114) | s e | e 6.409 |...... 4421 (... 05/05/2014. | 07/01/2030.
567337  QV 5 | MARICOPA SD B6-TXB........ccoovuurriirriiereiieneiseneisesessesessesessesessssessesessnns | wveeee | oo | conevreeens | covens 1FE 240,744 |..114.908 | ...............229,816 | ....... 200,000 235,318 (4,499) | ..ooeverviicris | e | e 6.243 |...... 2.857 [JJ....... 06/07/2017. | 07/01/2026.
567609 CV 2 |MARIEMONT OH CITY SCH DIST.......cccoooiiiriiimiiiineisnciensisessissesisnssisnnnes | s 2] 1FE 112,554 |..108.246 | ................ 108,246 | ....ccovvvvvnne 100,000 105,340 (1,682) | oo | e | e 6.300 |...... 4332 |JD....... 05/14/2012. | 12/01/2040.
569101 FT 0 |MARION SD 60-TXB-B ...113.506 113,506 ....100,000 124,004 (2,302) [ oo | e | s 5.450 |..... 2.503 [MS...... 07/08/2016. | 03/01/2027.
570799 GG 5 |MARLBORO CNTY SC SCH DIST QUALIF........ccooumirciiriirinrineiseienienins [ s ..112.135 112,135 ....100,000 110,659 (1,224) [ oo | e | s 5.440 |...... 3.779 | JD....... 04/08/2014. | 06/01/2025.
581391  FZ 7 |MCKEESPORT PARFDG........ccocoiriiireiiimeeiseiiesesiesesiesessesesssssesesssseennss | s ...100.272 ...55,150 52,509 143 | e [ s [ 5.600 |.....6.150 |MS...... 03/31/2008. | 09/01/2029.
586145 WJ 9 |MEMPHIS-C-BABS. ..117.998 117,998 122,804 (2,385) w5442 07/08/2016. | 07/01/2026.
593563  AF 6 | MIAMI GARDENS FL COPS........ccooiirviiimriinriisnsisseisseisssissisesisssenes | s ...118.018 118,018 ....100,000 118,892 (IR0 OSSOSO DO 7.000 ...7,000 |09/25/2014. | 06/01/2032.
597502  BJ 1 |MIDLAND CNTY TX HOSP DIST........coooiiriimiiiineiiieeiisssiieessissseiesseisssiins | e .. ...118.297 236,594 200,000 234,841 (3,415) 6.340 112,680 | 10/22/2014. | 05/15/2029.
597502 BK 8 |MIDLAND CNTY TX HOSP DIST.... . .125,873 |...122.807 122,807 ....100,000 125,676 (197) ......5.440 10/12/2017. | 05/15/2039.
63165T DU 6 |NASSAU CNTY NY TAXABLE........oovurerrriecriesiesisesississssssssesssssssssssssssnss | cevvens 2| 1FE 205,005 |...106.211 212,422 | ....... 200,000 201,716 [(G1G7:) T SOOI RPN PO 5.375 08/17/2010. | 10/01/2027.
64763F UV 9 [NEW ORLEANS LA ... | ceneees 2| 1FE .98,000 |...101.434 101,434 ....100,000 98,110 41 4.250 03/26/2015. | 12/01/2044.
64763F RW 1 |NEW ORLEANS LA PUB IMPT BDS 2] 1FE 192,505 |...106.036 .106,036 100,000 93,489 181 ] 07/15/2013. | 12/01/2037.
64763F QQ 5 |NEW ORLEANS-TXBL-REF..........ccoooiimiriiiiriiinriiiereeeneiecesiesesissesissesisnens | ceveeen | oo [ eevieennes (] 1FE| e 112,773 |...108.420 108,420 ....100,000 109,790 (1,942) | oo | e | e 4.961 06/14/2016. | 09/01/2030.
64966H 4K 3 |NEW YORKNY GO BDS BUILD AMERICA B.........oevomerreriiiniinsiveiiinsirenins | crvs ...126.136 126,136 ....100,000 100,001 ({0 SOOI IVPURIRTORTOIRIINN IOV 5.517 10/21/2010. | 10/01/2037.
64966H 4L 1 |NEW YORKNY GO BDS BUILD AMERICA B ...109.412 .109,412 100,000 99,383 29 ...5.817 10/25/2010. | 10/01/2031.
702528 JD 3 |PASCO CNTY FL SCH BRD COPS.........cooviiiiiiciiiirissiseiesesisssissios [ s . ...106.640 106,640 ....100,000 102,892 (B49) [ covooevierriienes [ e | e 5.000 12/16/2014. | 12/01/2037.
709144 JC 4 | PENNSYLVANIA ST CTFS PARTN DEPT.......cooiviiiiiiiniiiineiieseeseiieseiiisnies | s 2] 1FE 100,502 |...105.774 105,774 ....100,000 100,172 (CS70 1 [OOSR OO OO 5.250 09/27/2010. | 04/01/2027.
721858  CN 6 |PIMACNTY AZ USD NO 013....ccoiiiiiieiiriieneieseiiesesiesesiesesiesesiesesiennns | s 2] 1FE 101,755 |...105.534 | ... 105,534 ....100,000 100,490 (179) 5.323 03/16/2010. | 07/01/2022.
729781  BX 1 |PLYMOUTH SD 287-E-QSC.......cocovvimirierinririinniissisesienissssssssisssisesienesnnes | eovenes | o | vevevirenens | vevens 1 =5 250,288 |...114.449 | ............... 228,898 | ...... 200,000 245,591 (3,315) [ ovuvvermrrirernins | e | e 6.000 07/27/2016. | 02/01/2029.
743787 L3 5 |PROVIDENCE RI-SER B FGIC........ccoovviriiiciiciriieceiseeeisseeisseisesesneninns | evenes [ oo | covevveenns | cevens 1FE 17,861 {..103.719 | oo 15,558 | 15,000 15,000 (B05) [ coveveevererirenes [ e | e 6.740 12/28/2005. | 01/15/2021.
777543 UF 4 |ROSEMONT IL TXBL CORP......cccceviiiiiiriniivcinrinesienissisiissiiesisnissisennies | eovnnes | o [ reverinenn | s 1FE ..202,505 [..111.813 | .................223,626 | ....... 200,000 201,905 [(CIL) [ OO OO 5.375 03/23/2012. | 12/01/2031.
779698  8F 9 |ROWLETT TX...oiiiiiiiriiisiissiisseissssssssssssssssssssssssssesssssssssssesnssens | oo 2] 1FE 98,508 |..104.234 | ................ 104,234 | oo 100,000 98,633 38 | i | | 4.400 07/11/2014. | 08/15/2039.
798764 7F 7 | SAN MARCOS TX 2| 1FE 100,000 |..... 98.468 ...98,468 ....100,000 100,000 | vvooeevereiirrriirs [ e | cerevieeseiseneiees | cereieneieneienees | oo 4.000 12/11/2014. | 02/15/2032.
799017 FY 9 | SAN MATEO CA UN HIGH SCH DEST SER 2] 1FE 101,930 |...109.118 | .... .109,118 ....100,000 100,629 (213) | ceverrerrrinnieens [ [ 5.850 02/03/2010. | 09/01/2025.
812626  C3 1 |SEATTLE WA 5.23 8/1/2030........cocmmvierrriirreeiierieseieeeeeiseseessesssssssssssssssnees | venee | oo | coveviinns (] 1FE| o 240,758 |..118.611 | .ccoovvce. 237,222 | ...... 200,000 238,763 (1,995) | oo | e | e 5.230 03/08/2017. | 08/01/2030.
864855 5B 3 |SUGAR LAND TX.....oiiriiiriireisnsiimsississsissssis s sssssnsssans | oo 2| 1FE 199,325 |...1107.201 | ..oocovvecnnanee 214,402 | ....... 200,000 199,367 14 | s [ [ 4.300 11/13/2014. | 12/15/2044.
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898735  SG 1 |TUCSON AZ COPS........ooirieiriiiieiiseiieseiiesesiesesesessese s ssisseseesssiessnens | e .110.203 | e 110,203 | oo 100,000 101,943 (92) | covvvererrieriiees | e [ e 4831 |..... 4.646 |JJ....... 06/17/2014. | 07/01/2034.
906437  AS 7 |UNION CNTY OR SCH DIST #11 IMMBLER.........cccooviimmiinmiiiinniinniiinniiinns | o 117,514 117,514 ....100,000 115,491 (1,048) [ ..o | e | s 5.700 |...... 4.001 JD....... 06/11/2014. | 06/15/2029.
942408  EX 9 |WATERVLIET NY CITY SCH DIST.....ciiiiiiiireiiineiiseeeiseeeisessiseseiseseissseions | e . . ...102.627 102,627 ....100,000 109,429 (569) [ cvveveevererienes [ oo | e 5.100 |...... 4124 |JD....... 02/19/2015. | 06/15/2030.
981306  HX 4 |WORCESTER MA.......oooiiiiiniiiiieninisiississsiesie s ssssnienns | soens 2| 1FE 199,252 |...105.520 | ....ccevrrrnnee 105,520 | ooovvverienns 100,000 99,311 20 | o [ s [ 4.200 |...... 4.250 |JD....... 12/10/2014. | 12/15/2038.
981305 B2 0 |WORCESTERMA - GEN OBLIG - REG TA.......ccoooiiiriiiriiinneeeiieneeiseseiienes | e 2] 1FE 107,173 |...100.273 100,273 ....100,000 100,000 | ovooeeverevireeiirs [ e | e | cereeeneeneenens | oo 5.800 |...... 5.800 [JJ....... 07/15/2003. | 07/01/2020.
986525 QJ 5 | YORK CNTY SC SCH DIST #4 FORT MILL....coouveviiiniiniiiniiienisenssnissisnniins | e [ [ ennnennnes 1 1FE| o 106,022 |...107.115 | .... 107,115 ....100,000 104,217 (508) | covooeeveerienenie | v [ 4.250 |...... 3.578 |MS...... 04/08/2014. | 03/01/2025.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations...........c.coiieirniininsiesssninns | oo 11,654,359 XXX | e 11,632,295 | ... 10,830,000 | ........... 11,528,413 | .0 [ (53,419) 0 0 XXX XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions, e | s 11,654,359 XXX | i 11,632,295 | ............ 10,830,000 | ........... 11,528413 | oo | i (53,419) 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligation:
010869 CD 5 | ALAMEDA CA CORRIDOR TRNSN ATH RV.......ooiiiiiriiiineinneeenesieeneiienees | veeee [ v | cevevreenns | e 1FE| oo 206,000 |...123.566 | ................ 247132 | ....... 200,000 203,552 (198) [ coveveverervieeees [ e | o 6.600 03/07/2008. | 10/01/2029.
010869 BZ 7 | ALAMEDA CORRIDOR TRANS AUTH......cooociiiiriiniinniieniisiinsinsissiieniens [ e | o [ eveiiienis | e 1FE ..22,400 |...103.789 | ...cocevee0rren 20,758 | oo 20,000 20,345 (G174 ) ST OO PN 6.500 09/07/2005. | 10/01/2019.
01179P  E4 5 | ALASKA ST MUNI BOND BANK AUTH Al 1FE 241,498 [..123.531 | .....cccc........247,062 | ....... 200,000 237,364 (TAT) [ s | e | e 6.118 05/26/2015. | 02/01/2039.
01354M  GK 1 |ALBUQUERQUE NM GROSS 3.5 7/1/2032..........ccvuiririnrineiieisciississiinnns | s 2| 1FE 101,050 |...100.575 | ...cooovvrvvenee 100,575 | oo 100,000 101,016 (B4) [ oo | e | s 3.500 09/19/2017. | 07/01/2032.
017348 BD 4 | ALLEGHENY CNTY PAREDEV SPL TAX.....cvvumriimiierieriienississsiseneeninsnins | e 2| 1FE .82,510 |...100.338 ...70,237 70,000 70,000 [ oo [ v | v [ e | 7.900 03/24/2003. | 09/01/2019.
027650 CR 3 | AMERN MUN PWR.......coooiiiiiiimiiiiceiieceiieceiiesesiesessesesissesssssssssssssnnnens. | covnns | oo | cvereionns (] 1FE| e 114,985 |...134.758 134,758 ....100,000 114,343 (B12) | cevereererrneirens [ ereerenineiserieenns [ e 6.053 11/19/2015. | 02/15/2043.
027650  JT 2 | AMERN MUNIPWR-C-BAM.......oomirrirriinriinneiinseissssiiesssssssssssssssssssnsnnes | evvnne | oe | woveeerinns o 1FE | oo 122,846 |..139.433 | ..coooovvrrennn. 139,433 | oo 100,000 121,950 [CXL0) ] TSI RTINS PN 6.053 03/18/2016. | 02/15/2043.
035824 BN 0 |ANNAPOLIS WTR SYS-B.......ooiiriiiiriiiniiiirieisseiieseissssssssissssessessssesenns | e 2] 1FE 205,248 |...106.271 212,542 | ....... 200,000 204,313 (G0 RO SN PO 4.637 12/21/2015. | 08/01/2045.
04048R  EA 0 |ARIZONA BRD REGENTS AZ ST UNIV SYS......coooiiiiiimriiireeieceiiienneieeneiiens | cevens 2] 1FE 100,417 |...107.786 107,786 | coovvecvi 100,000 100,000 | cvooeeverevirrniirs | e | cerevineseieeneiees | e | e 5.500 07/23/2010. | 08/01/2025.
040627 DW 8 |ARIZONA ST PWR AUTH PWR RESOURCE...........cccoovvmimiiinnriiinnisnniinnnis | cvenes [ or | coveiiinns L TFE| 101,005 |...109.099 | .......cccco...e. 109,099 | oo 100,000 100,817 [(S5C) I OO SOOI OO 4.309 03/24/2014. | 10/01/2029.
04144R DL 0 |ARLINGTON CNTY VA INDL DEV AUTH RE.........coooviimmmiiminiinmeieneenniiinnns [ eeeiee | oo | e (] TFE| e 198,750 |...100.063 200,126 | ....... 200,000 199,074 118 2.926 03/06/2015. | 12/15/2024.
052404 LB 4 |AUSTIN TX CMNTY CLG DIST.....cooiiiiiiiiniieiiseiiresiesisnissisesissiiessienis | e 2| 1FE 104,558 |...103.971 103,971 | oo 100,000 101,110 (976) | evvveevreinrieens [ [ 5.767 03/26/2014. | 02/01/2036.
08589R  AA 0 |BERTIE CNTY NC LTD OBLIG........ccoovummeeiireiemeeeeneeineniienenienenisnnsesneseenes [ evvnes | oo | eoveneenns | i 1FE ..211,633 |...110.200 220,400 | ....... 200,000 211,022 (V) ) IO ORI DO 4.667 07/03/2017. | 11/01/2035.
186371 BR 0 | CLEVELAND-TXBL 213,276 |..... 98.589 197,178 200,000 211,352 (1,486) <0rr.3.400 09/13/2016. | 12/01/2024.
19668Q DM 4 |CO BLDG-TXB-D-QSCB, ..261,708 |...128.869 257,738 | ....... 200,000 257,406 (4,302) | oo | s | e 6.817 01/26/2017. | 03/15/2028.
190760 HT 8 | COBB-MARIETTA COLISEU.......cooiiiiiiiiieiiirriiseeeiseeeieseeseseisessseneienes | e 195,904 |...106.893 213,786 | ....... 200,000 196,134 103 4.500 09/16/2015. | 01/01/2047.
196581 AZ 5 |COLORADO ST SCH OF MINES ENTPR REV. .121,576 |...117.650 .117,650 117,660 (1,341) ......6.090 12/17/2014. | 12/01/2029.
19679R  NA 4 | COLORADO WTR RES REV.........ooiiiiriiiiniiiiniiisneissssisssiissesissesessesisnnns | coneee 210,424 |...108.319 227,470 210,135 [CLC) T STON INSTRIRIRIR IOV 5.350 11/04/2010. | 09/01/2027.
199098 CG 7 | COLUMBUS-FRANKLIN CNTY OH FINAUTH.......coooorrviriimnrrireneiireneiienniins [ e .30,382 |...100.398 230,119 | s 30,000 30,000 6.625 02/23/2015. | 08/15/2027.
212474 GG 9 | CONVENTION CENTER AUTH RIREV, 242,324 |..119.520 .239,040 200,000 237,440 (1,823) ......6.060 04/16/2015. | 05/15/2035.
223663 HJ 7 |COWETA COWTR/SWG-B........coooiireeiciiieceiseseiieceiiesesiesesiesesissesieseseenes | e 200,776 |..... 95.024 190,048 | ....... 200,000 200,682 ((CT0 ) R ORI DU 2.625 ...5,250 | 08/05/2016. | 06/01/2027.
223777  CM 3 | COWLITZ CNTY WA PUB UTIL....oouioiiiirriieiiseisseisessisesisessssissessssssssssenses. | seees ..115.120 230,240 | ....... 200,000 221,308 (3,112) [ oo | e | e 6.188 .12,376 | 07/21/2016. | 09/01/2025.
207758 KM 4 | CT SPL TAX-TRANSN-B.... . .. 114.165 342,495 | ....... 300,000 346,025 (3,071) ......5.459 06/14/2017. | 11/01/2030.
238676 DM 9 | DAVIE FL W&S REV TAXABLE SER B........c.ccocoiiiiiniinciicsinisssicciinis [ s 103,540 |...109.853 109,853 | oo 100,000 101,176 (385) | evvverereerneirens [ e [ e 6.062 08/03/2010. | 10/01/2025.
249182 AQ 9 |DENVER ARPT......cooiiiiiriiiniineiisnnisnsissnissnissssesssesssssssssssssnssssnssnnnes | wovnnes | oo | conevenenn ] [t IFE | i 129,517 | .. A27.271 | ool 127271 | 100,000 127,999 [CCHE:) T SOOI RPN PN 6.414 02/10/2016. | 11/15/2039.
24917D  AG 8 | DENVER CITY/CO-B-REF 3.818 8/1/203...........ccoocoureveereriereiiereeirerniisseirenenes | cevens 207,440 |..105.418 | ...............210,836 | ....... 200,000 207,069 (B71) [ oo [ e | e 3.818 06/22/2017. | 08/01/2032.
25477G  EU 5 | DISTRICT COLUMBIA INC TAX REV-BAB........ccccovvumirinrireiirerierinnissnineinens [ v | oo [ evneee 1| et IFE | i 247,982 |..125.011 | .................250,022 | ....... 200,000 246,130 (1,852) [ oo | e | v 5.582 04/11/2017. | 12/01/2035.
259561 PU 6 | DOUGLAS CNTY WASH PUB UTIL DIS........ccoveeieriicriieniieneiseneiesnieieneins | e 110,024 [..121.139 | e 121,139 | 100,000 108,978 (B03) | evereerrrrnerrens [ erreerenieenerienns [ e 5.495 05/01/2014. | 09/01/2040.
270618 DY 4 |EBATON ROUGE PARISH LA SWR ceeter s | ..201,788 [...104.326 | .................208,652 | ....... 200,000 201,346 (162) [ coveveevererrienns [ e | e 3.950 03/06/2015. | 02/01/2030.
28209N  AZ 2 |EFFINGHAM COUNTY GEORGIA INDUSTRIA..........ccoommvimirriinrisneiisnniiinns [ e 136,116 |...106.551 | .................143,844 | ... 135,000 135,425 ()] [USO RN PO 5.250 12/17/2013. | 04/01/2038.
28209N BV 0 | EFFINGHAM IDA-TXBL.......ocoriiirieiriiireiieseeieseieecesisesesiesessseseseesesssssenenns | cevens 198,000 |..... 97.176 | oo 194,352 | . 200,000 198,084 F3X: T SOOI DUUOTURTRRRRRTOR DO 3.625 07/21/2016. | 04/01/2041.
29270C  ZB 4 |ENERGY NW-B-REF-TXBL 4.052 7/1/203..........ccoovvvemrcinmrinneinnnirsnniienniins [ eoeiee | oo v bl IFE | 214,788 |...108.853 | ................217,706 | ....... 200,000 214,225 (563) | vvveerrrirriiens [ e [ e 4.052 05/18/2017. | 07/01/2030.
293430 CC 6 |ENNISTXECON DEV CORP........coocviirriineiiceiisesiesesisesesissesisesesesssesessnenes | e 100,703 |...100.460 | .................100,460 | ................. 100,000 100,502 (B4) | v | e [ 4.500 09/22/2014. | 08/01/2034.
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299620 DZ 4 |EVANSVILLE VANDERBURGH IN SCH BLDG.........ccooommrrieririnniiieriiieneinns | e 2| 1FE 101,830 |...106.246 | .................106,246 | ................. 100,000 100,433 (197) [ oo [ e | e 5.350 |...... 5123 [JJ....... 01/27/2010. | 07/15/2021.
341578  AS 1 |FL ST BRD GOVERNORS UNIV CENT FLP.......ocoovrviimiiinniiinciiennissniiinns | s 2| 1FE 202,305 |...104.909 | ................209,818 | ...... 200,000 200,525 [(C72) T PO RPN PO 5.850 |...... 5.665 | JJ....... 02/22/2010. | 07/01/2026.
34160W TZ 7 |FLORIDA ST DPT ENVMNTL PROTN REV S........ooviiiiriimemiireneiiienerienniiiens | e 2] 1FE 206,705 |...105.690 | ................211,380 | ....... 200,000 201,294 (805) [ coveveevermrvieenes [ cvverriieniireniins | e 6.026 |...... 5571 [J....... 01/19/2010. | 07/01/2021.
34160W  UA 0 |FLORIDA ST DPT ENVMNTL PROTN REV S........cocoimiiriiirinninniverrenineii | e 2| 1FE 101,805 |...105.989 | .........cc.....105,989 | cooouviunance 100,000 100,367 (2222 ST OO DO 6.206 |...... 5.946 | JJ....... 01/08/2010. | 07/01/2022.
34281P  KS 1 |FLORIDA ST GOVERNMENTAL UTIL AUTH......ccoooviimiiimiereeneieserisneiis | ceveees 2| ... 1FE 210,505 |...110.894 | ................221,788 | ....... 200,000 203,507 (1,142) | oo | e | e 6.584 |...... 5.884 |AO...... 08/16/2010. | 10/01/2025.
353174 FT 7 |FRANKLIN CNTY OH CNVNTN FAC AUTH L...cooivveiriireieneineniisnneineniins | e [ v | ceveviinns (] 1FE| e 101,905 |..111.366 | ....cccoee0ee 111,366 | oo 100,000 100,950 (1) [ o [ e | e 5.550 |...... 5.384 |JD....... 01/21/2010. | 12/01/2024.
359900  Z8 3 |FULTON DEV AUTH-B-TXB.......ocoovriiiiriiiiriiiniisseisseessssissesissssissssesssnens | venes [ oo | coveiiinns L TFE| e 110,500 |...115.679 | ..ccccceeeen. 115,679 | i 100,000 109,721 (402) [ covooeverveenns [ e | 5.310 |...... 4461 |AO...... 01/08/2016. | 10/01/2035.
362848 QS 5 | GAINSVILLE UTL-BABS-B........oovriiireiireeiereeieseiisesesiesesieseseenessesesisnnsiens | wveees | v | coreviinns (] 1FE | e 118,150 |...118.815 ....100,000 116,556 (632) 5.655 |..... 4292 |AO...... 05/22/2015. | 10/01/2039.
367556 FN 2 | GATESVILLE TX UTILITY SYSTEMREVA...... SRR PO 2| 1FE 103,750 |...103.136 103,136 ....100,000 100,412 [(G1EIC) T U RSN PN 6.600 |...... 5.963 |MS...... 04/15/2008. | 09/01/2030.
04780N  HN 0 | GATV GEORGIA TECH ATDC PROJECT-TXB........ccovvemmrreimemeeenerisneniennennns | ceviee | oo | e (] 1FE| e 100,975 |...104.788 | ..........c...... 104,788 | ..ocvvvvien 100,000 100,820 (G0 R IOV DU 5.350 |...... 5.258 [JJ...... 06/10/2014. | 01/01/2035.
378294 DM 1 | GLENDALE MUN PPTY-B.......cooiiiiniiiciiniiiniiicisnississiseiesissessssssssissiens | e | o [ sevevienns (. 1FE| oo 369,492 |...123.811 .371,433 ....300,000 366,867 (2,625) [ ..o | e | e 6.157 |..... 3.902 (JJ...... 05/09/2017. | 07/01/2033.
386442 XZ 5 |GRAND RIVER DAM-B-REF........cccoiiiiiiriiiiniiinisscisssisssesessssisniinns | s 2| 1FE 97,740 | ..... 99.825 ...99,825 ....100,000 97,891 151 | [ [ 3.209 |...... 3.419 |JD....... 11/16/2016. | 06/01/2030.
387883 PP 0 | GRANT CNTY WA PUBLIC UTIL DIST #2.......ccveoereieceeiirerieeerisneeiseneinenens | evenee [ v | cerevienns o 1FE| oo 243,180 |...124.175 | ..ccoovv 248,350 | ....... 200,000 238,911 (1,458) | ..o | e | e 5.830 |...... 4251 [JJ....... 12/11/2014. | 01/01/2040.
389532 FW 7 | GRAYS HARBOUR CNTY WA PUB UTIL......coiiriiiiniineiienieeiieninnisniseniens o | o [ veverienns (i AFE | o 261,366 |...136.386 272,772 | ....... 200,000 257,475 (2,018) [ oo | e | e 6.707 |...... 4.402 | JJ....... 09/22/2016. | 07/01/2040.
392684 DW 3 | GREEN BAY WIREDEV AUTH LEASE REV. [ I 2| 1FE 109,024 |...111.573 105,994 | ..ooocvvivinnns 95,000 95,000 [ ..oooevereriinriiens | e (11,438) [ oo | e | e 6.150 |...... 6.150 [JD....... 04/16/2015. | 06/01/2043.
403720 EG 6 |GWINNETT CNTY GA DEV AUTH 3.5 1/1/ ..o | v 2| 1FE 197,652 |..... 96.996 | ...ccovvriine 193,992 | ....... 200,000 197,733 81 | s [ s [ 3.500 |...... 3.584 | JJ....... 01/19/2017. | 01/01/2038.
427101 DD 9 |HERCULES CA RDEV AGY TAX ALLC......oviririreiriirinerieriesessessssisssniens | ceveens 2| 1FE .98,250 |...100.199 100,199 | oo 100,000 99,354 M9 | e [ 6.000 |...... 6.164 |FA...... 04/03/2008. | 08/01/2022.
41978C AP 0 |HIARPTS SYS CUST FAC 3.675 7/1/20..........cvverereieeriicereieneiseneiseneissnei | eoveeee | v | cereviines (] 1FE| oo 203,668 |...102.502 205,004 | ....... 200,000 203,609 (B59) | covvvererrirerriies | oo [ e 3.675 |...... 3451 [JJ....... 10/25/2017. | 07/01/2031.
41980U  AB 7 |HISTBUS ECON-A-2.......oiiiiiiriiirinniisssiisnnisssissnsssssssssssssssssssssnns | wvnnes | oo | convieinnnns | covees TFE| 106,690 |...100.981 | .......cccco...e. 100,981 | oo 100,000 106,150 [(CIX ) SOOI SOOI PO 3.242 | ... 2679 [JJ...... 08/11/2016. | 01/01/2031.
434682 AA 8 |HOKE CNTY N C LTD OBIG TAXABLE LTD.......ccocoeemerrerirniiererisseeissniis | ceveees ...112.260 224520 | ....... 200,000 218,708 [(CIX ) SRR SOOI PR 4914 |..... 4.059 [JD....... 09/21/2016. | 06/01/2032.
451443  ZR 9 [ID BLDG AUTH-TXBL 3.79 9/1/2037.......coorvimririicririniisissieniesiesisnins | eveeas ...100.156 200,312 | ....... 200,000 201,109 (1<) SRR INVPURTRTRTOIRPINN IOV 3.790 |...... 3.721 |MS...... 12/19/2017. | 09/01/2037.
45188R 2L 2 |ILLINOIS DEV FIN REV TAXABLE - CHI......ccovviiiviiieiiceiseceseceeceeiseseiins | s ...103.434 103,434 ....100,000 100,358 (€ R OO DU 6.000 |......5.902 |MS...... 10/23/2002. | 03/01/2022.
455285 4Y 9 | INDIANAPOLIS IN LOCAL PUBLIC IMPT. ..119.793 .359,379 353,534 (3,865) onn5.854 03/23/2017. | 01/15/2030.
472149 BH 5 [JEAFLBULKPWR SUPPLY........ccoooviiiriiiriiiinniiineiisneisneineisssessssennnens | coneees ..116.377 115,377 100,249 [CCIU) N OO SOOI OO 5.400 04/01/2010. | 10/01/2024.
46613C  WH 4 |[JEAFLELEC SYS REV.....cooiiiiiieiiireiiseceeseiissesesssiseseisssesssesssssessssens | e ...113.492 113,492 100,639 (17 5.500 12/08/2009. | 10/01/2024.
46613P YG 5 |JEAFL W&S SYSREV ...116.366 .116,366 . 101,542 (185) ......5.650 03/03/2010. | 10/01/2024.
47770V AZ 3 | JOBSOHIO BEVERAGE SYS STWD LIQUOR.........ccovvurinriniinciienisniniins | v . . ..111.934 223,868 | ....... 200,000 216,119 (£ U OSSOSO PO 4.532 04/24/2017. | 01/01/2035.
485106  GX 0 |KANSAS CITY MO SPL OBLIG.......cccomiiiiriiirerinerieseeiseseiesesiesseisessisneies | ceeeees 2| 1FE 206,005 |...107.372 214744 | ....... 200,000 202,687 (568) 5.250 04/09/2012. | 03/01/2032.
485424 NF 8 |KS DEPT TRN-BABS. ..228,085 |...113.728 .227,456 200,000 227,840 (245) oo 4596 10/25/2017. | 09/01/2035.
491552 UY 9 |KY ST TPK-TXB-B-REVIT......cooiiiiiieiiirieiiecissceseceeeseiseseisessiesssssssenes | cereees ..233,514 |...108.540 217,080 | ....... 200,000 227,078 (G AT0) [OOSR DRI IO 5.244 08/17/2016. | 07/01/2025.
546282 7) 7 |LALOCAL GOVT AUTH 4 2/1/2036........ 198,718 |...101.417 202,834 | ... 200,000 198,719 1 [ | e | e 4.000 12/22/2017. | 02/01/2036.
511662 AT 5 | LAKELAND FL CAPITAL IMPT REVENUE ..367,829 |...114.712 .344,136 300,000 362,374 (4,457) 5.929 07/11/2017. | 10/01/2030.
543103 CW 3 |LONGMONT CO SALES & USE TAX REV. 271,369 |...101.941 280,338 | ....... 275,000 272,734 151 5.200 12/03/2010. | 11/15/2028.
546589 QW 5 |LOUISVILLE & JEFFERSON CNTY KY MET........oovimimninnirincincisniinssenisnns [ o | o [ weeeiiienns L TFE| 249,500 |...126.894 253,788 | ....... 200,000 246,385 (1,252) [ oo | e | e 5.980 06/05/2015. | 05/15/2040.
54675T BS 5 |LOUISVILLE/JEFFERSON CNTY KY METRO.......ccooimmiriiniiieriiieneiisneiiineeis | ceveees 2] 1FE 101,205 |...109.027 109,027 | coovveecvri 100,000 100,430 (133) [ oo [ e | e 5.600 01/20/2010. | 12/01/2027.
57429L  AM 8 | MARYLAND ST TRANSPRTN AUTH LTD OBL.......cocvuvrirrrinrireiirerineeieninnies [ | o [ veverirenns (i 1FE| oo 131,507 |...123.818 | ..ocvvvcrinnne 123,818 | oo 100,000 128,622 (2,268) [ ..oovvverinireriis | e | e 6.650 09/21/2016. | 07/01/2032.
57420L AL 0 |MARYLAND TRANSN-LTD OBLIG REV.......cccccosivrimmmrimniireneermeniessneseneiinne | veeee [ v | cerereveen [ e 1FE ...59,925 |...108.699 259,784 | 55,000 56,223 (V2571 [SURURRT ORI PN 6.480 02/06/2003. | 07/01/2022.
575898 CS 8 |MASSACHUSETTS ST PORT AUTH FACS........ccoovvimriimriisnriienecsnniiinnies | e Al 1FE| .. .239,438 |..121.119 242,238 | ....... 200,000 232,481 (2,799) [ oo | e | e 6.202 06/08/2015. | 07/01/2031.
57583U XX 1 | MASSACHUSETTS STATE DEVELOPMENT.........cccoovvmviimniiinniiinniiisneiienes o | oo | i L TFE| oo 96,905 |..115.411 | oo 109,640 | .oovvorrin 95,000 95,000 (1,520) 5.353 08/19/2013. | 12/01/2028.
582201 AR 0 |MCLENNAN CNTY TX PUBLIC FAC CORP.......ccc.coovrvimimriierriieriniieeiiseniiiens | e 2| 1FE 101,350 |...107.845 107,845 ....100,000 100,967 (127) [ oo [ e | e 4.660 11/07/2014. | 06/01/2035.
57419R D5 1 [MD CMNTY DEV HSG-A.......ooiiiviiriiireisresssssesessnessssisssesssennns | o 2] 1FE 95,147 | ..... 99.787 ...99,787 ....100,000 95,444 290 | oo [ [ 3.463 12/21/2016. | 09/01/2031.
626207  YF 5 |MEAG TXB-PLT VOGTLE.......cocvomrermmeernmessnnessnnesssesssssssssnsssssssssnsssssnssssns | wovneee | oo | voveeenanns (] 1FE| o 248,750 |...128.184 | .....ccccccce... 256,368 | ....... 200,000 247,880 [CCT40) ) SRR ST PN 6.637 01/26/2017. | 04/01/2057.
58607T  AX 9 [MEMPHIS CTR CITY-B.....iviiiiiiriiriiinriinssiinssisessssesessssssssssssessssssssenns | ceveees 2] 1FE 213,580 |...110.050 | ..oocovvvrivnnce 220,100 | ....... 200,000 211,723 (1,678) | oo | v | e 4.970 11/22/2016. | 02/01/2030.
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59067A  BJ 1 |MESA CO ST CLG AUXILIARY FACS ENT......coooouiriimriiiiniiereiseceieciienees . 2122611 | 122,611 | oo 100,000 | ... 121,137 (B70) [ cvveoeeveervienes [ e | e 5.800 |...... 4218 |MN...... 02/10/2015. | 05/15/2040.
592125 AA 6 |MET GOVT NASHVILLE & DAVIDSON CNTY.. ...139.094 139,094 ...100,000 | ... 136,268 (1.277) | oo | | e 7431 | ... 4484 JJ....... 04/07/2016. | 07/01/2043.
592125 AM 0 |MET GOVT NASHVILLE & DAVIDSON CNTY.. e . . ..138.045 | ... 138,045 ...100,000 | ... 136,951 (1,444) | oo | e | e 6.731 |..... 3.830 [JJ....... 09/22/2016. | 07/01/2043.
592041  WJ 2 |MET GOVT NASHVILLE-B.......ccocouimiiiririniieiinniesiesissisnsisssiesiesisssenes | voenes [P [ o AFE | oo 220,060 {...106.183 | .....cccorvreen. 212,366 | ....... 200,000 | ... 217,526 (1,859) | oo | e | e 4.053 |...... 2.853 | JJ....... 08/18/2016. | 07/01/2026.
59259Y  CA 5 [MET TRN AUTH.....ooiiiiiriiiiceiieceieseseseeiesesisesiesesi s | cenenes [ [ (] TFE| e 128,200 |...131.133 131,133 ...100,000 | ... 126,295 (1,723) | oo | e | e 6.548 |...... 3.782 |MN...... 11/22/2016. | 11/15/2031.
592195 AV 3 |METRO NASHVILLE ARPT ATH TN JSSSTURRRTRTRPEN BTN . 2| 1FE 104,550 |...106.778 | ... 106,778 ...100,000 | ... 101,800 (B5B) [ cvveveveverrrvirenes [ cevrereiiieneiieniis | e 6.187 |..... 5407 [JJ....... 07/01/2010. | 07/01/2024.
59250Y DJ 5 |[METROPOLITAN TRANSN AUTHNY.............. RESTRR PN [P L TFE| e 101,130 |...109.650 | ......cccoceeeee. 109,650 | ..vvoovvviranee 100,000 | ... 100,390 [CCIS) N OO SOOI OO 5.369 |...... 5256 |MN...... 07/06/2010. | 11/15/2021.
59333P V5 4 |MIAMI-DADE CNTY-TXBL.....covvurrerrrririesiensisesssessess s siesssessssssssssssssssesss | cavvoas e | e 1FE| o 202,724 |..... 96.394 192,788 | ....... 200,000 | ... 202,387 (241) | cevereereriseinens [ s [ e 2704 |.... 2551 |AO...... 08/04/2016. | 10/01/2026.
597839 CF 4 |MIDLOTHIABN TX CMNTY DEV CORP SALE . ISP IO . 2| 1FE 109,000 |...107.603 | .... 107,603 | oo 100,000 | ... 106,578 (834) [ covvorvnrinnns [ o [ 5.500 |...... 4.353 |MS...... 12/19/2014. | 09/01/2034.
59982Q AU 4 |MILL CREEK IL WTR DIST WTRWKS REV ST PR . 2] 1FE 101,880 |...106.032 | ......ccoovveenee 106,032 | covvoererie 100,000 | ... 100,627 (VL)1 SO SR PN 6.000 |...... 5.677 |FA...... 02/01/2010. | 02/01/2026.
60534R  MF 3 | MISSISSIPPI DEV BK SPL OBLIG . SRR RO [P (USRI [} I 1FE 247,134 {..130.903 | .................261,806 | ....... 200,000 | ... 240,887 (2,133) [ oo | e | e 6.589 |...... 4557 | JJ....... 02/10/2015. | 01/01/2035.
60534R  TM 1 |MISSISSIPPI ST DEV BANK SPL OBLG | s [P (U I 1FE| .. ..138,650 |...134.032 | ... 134,032 | oo 100,000 | ... 136,799 (1,306) | ..o | e | e 6.413 |.... 3.707 | W....... 07/27/2016. | 01/01/2040.
606092 ES 9 |MISSOURIJT MUN ELEC RV UTIL COMMN........oooriimiiimiiineiienerieeeiieenes | e [ [ o 1FE| e 102,430 |...102.319 | .ccoovoverenenne 102,319 | oo 100,000 | ... 100,411 (B8B) [ cvvvvevevermerirenes [ e | e 6.790 |..... 6.359 [JJ....... 12/15/2009. | 01/01/2029.
606092 ET 7 |MISSOURIJT MUNI ELEC UTILITY COMM......coomiiiririniinirienienesesisniones [ e [ o AFE | o 135,750 |...129.419 129,419 ....100,000 | ... 134,115 (1,217) [ oo | e | e 6.890 |...... 4.201 | Jd....... 08/24/2016. | 01/01/2042.
60636S BM 5 |MISSOURI ST DEV FIN BRD INFRASTURC........ccoommviiiniiinriiieneiiesniiienniiins | ceveees . 2| 1FE 104,450 |...103.802 | ... 103,802 ..100,000 | ... 102,904 (A93) [ oo [ e | e 4893 |...... 4261 [MS...... 09/16/2014. | 03/01/2027.
60636W  NU 5 | MO HWYS & TRANS -BABS.......cccoooeriiiniiniieiinsirinessieiesieesssissies | svvis [P I (A 15 N 116,527 |..121.248 | ....ccooovevnanee 121,248 | oo 100,000 | ... 115,539 (961) | ceveveevrririeens [ e [ 5445 |...... 3.856 |MN...... 12/21/2016. | 05/01/2033.
612201  FU 2 |MONTCLAIR CAREDEV AGY......coooiiiiiiiiiniriinniiissiissiessssesssssssssssssisinns | s e | 2FE| e 98,875 |...104.006 ...100,000 | .. 99,365 AT | s | e [ 6.000 |...... 6.088 [MS...... 03/27/2008. | 09/01/2027.
65857P AM 3 |N CHARLESTON-B-TXBL 4.049 10/1/202 OSSRV PO . 2| 1FE 316,599 |...103.610 ...300,000 | ... 315,758 (BA1) [ oo [ e | e 4.049 |...... 3.351 |AO...... 06/14/2017. | 10/01/2029.
660043 AB 6 |NHUDSON NJ SEWERAGE AUTH GROSS RE.........cccoouummmiiinriiinniiiiniiiinnis | s [P L TFE| 105,449 |..115.077 | ..ccoooccc..... 115,077 | e 100,000 | ... 104,988 (141) 539 |...... 5.000 |JD....... 07/08/2014. | 06/01/2042.
667530 AA 7 |NW WA INFRASTRUCTURE FING CORP TR........cccovummmrmmmiimnnernnerenenrnne | wveeee [ v | cererereen [ i 1FE 235476 |..120.292 | ................240,584 | ... 200,000 | ... 231,692 (1,388) | oo | e | e 5.379 |...... 4.026 |JJ....... 03/04/2015. | 01/01/2034.
658203 V8 4 |NC PWR AGY 1-C-TXBL. o N (OO 1FE| .. ..106,087 |..... 98.329 ..98,329 | i 100,000 | ... 105,640 (B79) | ceverrevrririiens [ [ 3.822 |...... 3.251 | Jd....... 10/25/2016. | 01/01/2030.
64542P  AF 2 |NEW HOPE CULTURAL EDU FACS FIN COR.....ccovvvimriinreiecnriesniiinniiins | ceveees . 2] . 2FE 106,877 |...101.948 101,948 | oo 100,000 | ... 104,818 (786) 5.000 04/16/2015. | 08/01/2025.
645916 TV 9 |NEW JERSEY DEV AUTH NP 2| 2FE 204,504 |...104.614 . 200,000 | ... 200,000 .....5.800 04/14/2003. | 04/01/2025.
64578)  AQ 9 |NEW JERSEY ECONOMIC DEV AUTH MTR V...ccocooviiriiniiinniisnsisseiisniins | s 1] e 2FE | 20,214 |..110.418 | oo 22,084 | 20,000 | .. 20,120 (L) [ OO BN 6.310 08/26/2011. | 07/01/2026.
645913 BA 1 |NEW JERSEY ECONOMIC DEV AUTH ST PE @.... ...38,322 65,000 | .. 51,282 2,865 08/26/2011. | 02/15/2022.
64972H QZ 8 |NEW YORKNY CITY TRANSITIONAL FIN....coovevieririirininniireiins I . ..125,005 . ...125,000 | ... 125,002 0) ......6.204 11/24/2010. | 07/15/2025.
650035  5Z 7 |NEW YORK ST URBAN DEV 3.37 3/15/20.........ccoooomvrermmreriinierinieisniiisniiinns | s [P (USRI 1FE| .. ..201,150 199,748 | ....... 200,000 | ... 201,147 ()| v | e [ 3.370 12/18/2017. | 03/15/2030.
646139 X8 3 |NJ TPK-TXB-A-BABS.........covriiriiireiiireiieseiieseiisesssiesesiesesiessssesssiesssinns | e [ [ (] 1FE| e 137,442 |..149.393 | .... 149,393 | oo 100,000 | ... 135,247 (1,035) [ oo | e | e 7.102 10/28/2015. | 01/01/2041.
64711N 72 4 |NMFIN AUTH-TXBL-F 3.655 6/15/2036 . e 2| 1FE 303,738 |...100.198 .300,594 | . 300,000 | ... 303,721 (17) 3.655 11/21/2017. | 06/15/2036.
660043 AG 5 |NORTHHUDSON SEW AUTH N J GROS SR........ccooovimriiiriiiiniiseneiieeiienenes | s [ [ (] 1FE| e 116,790 |...111.087 111,087 | oo 100,000 | ... 115,335 (1,233) | oo | e | e 5.246 10/25/2016. | 06/01/2032.
649902 S6 1 |NY DORM-TXB-SER C-BAB.. 125,791 |...122.645 122,645 | oo 100,000 | ... 123,891 (1,585) [ ..o | e | s 5.652 10/18/2016. | 02/15/2030.
649670 KR 6 |NYC EDL CONSTR FD-BAB.. ..236,000 |...120.481 .240,962 | . 200,000 | ... 233,608 (953) .....5.200 05/22/2015. | 04/01/2040.
64966N AC 1 |NYC HSG-A-I-FT HAMILT...... e . ..255,295 |..123.155 | ................246,310 | ....... 200,000 | ... 253,315 (1,073) | oo e | e 6.320 03/18/2016. | 06/01/2049.
67755C D9 7 |OH ST BLDG AUTH ST FACS......cormeriririeieinirieriersseesssissssessessssesseninns | covees . 2| 1FE 101,384 |...105.918 | .................105,918 | .....cccccoo.nn. 100,000 | ... 100,393 [LC0) USSR RSO PO 5.380 04/15/2010. | 10/01/2024.
67766W QG 0 |OHIO ST WTR DEV AUTH WTR POLL CONT......ccoiirviirriireiiennniesciiseneis | oo [ [ (] 1FE| oo 229,536 |...115.236 | ................230,472 | ...... 200,000 | ... 227,972 (1,564) | ..o | e | e 4.879 04/24/2017. | 12/01/2034.
678331 DD 8 | OKANOGAN CNTY WA PUBLIC UTIL DIST [ESTTURURRTON DO [P I (i 1 =5 239,500 |...123.122 | .................246,244 | ... 200,000 | ... 237,445 (1,041) | oo | e | o 6.046 10/27/2016. | 12/01/2040.
681725 LH 8 | OMAHA NE ARPT AUTH 4.064 12/15/203...........coovveeimerneriicneisenissniiinnin | s . 2] 1FE 200,000 |...103.190 | .................206,380 | ....... 200,000 | ... 200,000 [ .oooevererirenniriens | e [ e | e | 4.064 02/10/2017. | 12/15/2031.
68607D NL 5 |OR TRN-TXB-A-SUB LIEN.........ccccooumiiirimriniiiniiniiicnesisnesissiesiesiiniies | cvvis [P I (i 1 =5 276,070 |...128.790 | .................257,580 | ....... 200,000 | ... 271,163 (3,452) [ oo | e | e 5.834 07/26/2016. | 11/15/2034.
709221 TG 0 | PENNSYLVANIA ST TPK COMMN OIL FRAN . B [P L TFE| e 129,382 |..137.328 | ................ 137,328 | .cccoooinnn. 100,000 | ... 128,781 (0L USRS RPN PO 6.378 06/22/2017. | 12/01/2037.
73358W  XP 4 |PORT AUTH OF NEW YORK.......ooiiiviririririnieiieeniiesssisessisessieessisensssenees | cevinas . 2| 1FE 203,542 |..110.021 | ................220,042 | ....... 200,000 | ... 202,772 (B07) [ coveoeverrvienes [ e | oo 4.823 05/26/2015. | 06/01/2045.
733911 BU 4 |PORT CORPUS CHRISTL.......coooiriiiriiiriiississsisssisssissssssssssssiesssses | e [P L TFE| 100,000 |...105.672 | ................105,672 | .cccovvrurene. 100,000 | ... 100,000 | .ovvoeeverriienniins e | v | e [ s 4.607 05/08/2015. | 12/01/2035.
735541  GP 3 |PORT VANCOUVER WA REV 3.903 12/1/2.......cvurviemriereireneiieneeseneiienens | s [ (] AFE| oo 308,604 |..102.681 | ................308,043 | ....... 300,000 | ... 308,157 (G0 TR ORI PR 3.903 05/18/2017. | 12/01/2030.
212474 JB 7 |RHODE ISLAND ST CONVE 3.265 5/15/2........covumrvierrieenieineseisssiessssienenes | s ] (1 AFE| oo 100,733 | ..... 99.544 | ..coviivnn99,544 | 100,000 | ... 100,730 (3) 3.265 12/13/2017. | 05/15/2027.
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...100,000 | ... 100,000 | oo [ e [ | | 4.273 | ... 4273 |MS......
....... 200,000 | ... 236,706 (1,820) 5.730 |....4.

TEXAS ST UNIV SYS FING REVENUE........... cervrsnns | o . A 1FE 100,000 |...102.289
..238,629 |...117.884

88278P VN
89546R  HQ

102,289

...4,273 | 02/27/2015. | 03/15/2045.
11,460

TRI-CNTY TRN-BABS-B.... 01/26/2017. | 09/01/2033.
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g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
76245E  HH 0 |RIALTO CAREDEV AGY TAX ALLOC.......ccoocommrvimiriiieriics I I IO o 1FE| e 102,500 |...140.301 | ..ccoooverreenae 140,301 | oo 100,000 | ... 101,808 (C10) 1 TR EOVOTORTOROROOOR DU 7.500 |...... 7.325 [MS...... 04/21/2008. | 09/01/2037.
76904K  BX 9 |RIVERSIDE CAREDEV AGENCY.......cccooiimiiiiriiineiiineiisnsieseeseisnsisneiens | coneees . 2] 27* 75,000 |..... 99.464 ...74,598 75,000 [ ..o | o [ e [ | 5.480 |...... 5.480 |AO...... 07/23/2003. | 10/01/2024.
83759R  AK 5 | S DAVIS SWR-A-TXBL 4.5 12/1/2037........ocerreeereiiereriereiieceiieeeeiesesiesseinens | cevinas [ [ (] TFE| oo 98,809 |...103.985 | .... .103,985 98,835 26 | e | e | e 4.500 |...... 4.5% |JD....... 05/10/2017. | 12/01/2037.
795681 GM 1 | SALT LAKE CNTY UT MUNIBLDG AUTH.......cocnmiirirerierireniesissiiesienienins | e [P I (i 1FE| oo 260,920 |...122.462 | ................. 244924 | ....... 200,000 | ... 254,352 (4,897) [ oo | e | s 5.820 |...... 2.692 |JD....... 08/05/2016. | 12/01/2029.
79642B HU 0 | SAN ANTONIO TX WTR REVENUE..........ccoooiiviiieiiireniereieneieceeieenneennens | ceveees [P (SO I 1FE ..238,706 |...123.592 247184 | ... 200,000 | ... 234,826 (1,386) | oo | e | e 5.602 |...... 4.164 |MN...... 06/05/2015. | 05/15/2039.
798343  CB 3 | SAN JUAN CAPISTRANO CA CMNTY REDEV [SSTOIRTRIORN IO JU (U i I 1FE| .. ...52,462 |..110.101 | ... 2.55,051 | oo 50,000 | .. 51,579 (238) [ coveoeveervienes [ e | e 5.875 |...... 5216 |FA..... 09/17/2010. | 08/01/2023.
79844P  AM 0 | SAN LEANDRO CA PENSION.........cooiiiiimiirniinniiceiisssiesssecssssessssesssisns | cenenes [P L TFE| e 103,540 |...113.598 | ......ccccco...e. 113598 | oo 100,000 | ... 101,998 (V274 [T SRR P 5.540 |...... 5.170 | JD....... 03/21/2012. | 06/01/2024.
837151  AA 7 | SC PUB SVC-TXB-C-BABS.........ccoooueriiiriiiereiieseiienesiesesiesesseseseesesessenens | e [ (U i I 1FE .134,257 |...135.728 135,728 ..100,000 | ... 133,298 (543) [ coveoeeveenreenes [ e | e 6.454 |...... 4421 [U....... 03/15/2016. | 01/01/2050.
837147  6A 0 | SCPUB SVC-TXB-SER Ci...coovvririrririiniiniieiiesississsissiiesiesiessssssissiones | soenes [P IO IOV 1FE| .. .115,550 |...113.634 | .... 113,634 ....100,000 | ... 113,565 (1,927) 6.224 |...... 3.736 | JJ....... v 8,224 | 12/20/2016. | 01/01/2029.
825437 AV 8 | SHREVEPORT ARPT-TXBL.......cosrviiriiiriiiereiieseiieseeiesesissesesssessesesesssenens | e . 2] 1FE 202,916 |...107.189 | ...occoovvvennce 214,378 | ....... 200,000 | ... 202,343 (VL) SO SR PR 5.000 |...... 4.801 (Mo | o 5,000 | e 10,000 | 11/12/2015. | 01/01/2040.
833102 XE 1 |SNOHOMISH PUD 1-A-BAB 5.63 12/1/20...... et | s JO PP I 1FE 122,340 |...122.353 122,353 ...100,000 | ... 122,293 (G0 [N NN IO 5.630 |...... 3.826 |JD....... 12/13/2017. | 12/01/2035.
837151 NP 0 | SOUTH CAROLINA ST PUBLIC SVC AUTH.......cccooviriiiimiiiimeieneiesniissniiinns | s [P (U I 1FE| .. .102,350 |...108.371 | .... 108,371 ...100,000 | ... 102,230 (44) | oo | e [ 4770 |...... 4622 |JD....... 02/19/2015. | 12/01/2045.
837227 H9 1 |SOUTH CENTRAL CT REGL WTR AUTH WTR et [ e [ [ o 1FE| e 122,800 |...127.648 | .......ccocoeene. 127,648 | oo 100,000 | ... 120,411 (B94) [ oo [ e | e 6.393 |..... 4712 |FA...... 05/05/2014. | 08/01/2040.
83755L XV 3 | SOUTH DAKOTA ST BLDG AUTH REVENUE.........c.cocoonmiiirinninniverirerininis [ e . 2| 1FE 104,659 |...106.298 106,298 ....100,000 | ... 103,351 (448) | ovvonveerrrrieens [ e [ 4.700 |...... 4.101 |JD....... 12/16/2014. | 06/01/2032.
838530 MN 0 |SOUTH JERSEY PORT CRP NU......osiiiiiiiririiieisceeiseseieessiseseieesessseeoes | e [ [ (] 2FE| oo 101,430 |...100.000 | .... 100,000 ..100,000 | ... 100,000 (258) [ oo [ e | e 5912 |..... 5.643 [JJ...... 12/28/2009. | 01/01/2018.
79164T AT 9 |STLOUIS MO IDA LEASEHOLD REV TAXA........... [EUPORPRRNIONY IO . 2| 1FE 101,755 |..107.445 | ........ccc....c. 107,445 | oo 100,000 | ... 100,511 (211) | cevereerenrieens [ [ 6.100 |...... 5.850 [MS..... 07/06/2010. | 03/15/2025.
791676 BK 4 | ST LOUIS MO PARKING REV.......ccovviriiiriiiiniiiiseiissniiesseissseisssesssseisnies | s e | e 1FE ...10,156 |...100.761 ..10,076 10,000 | oo [ e | e | e | e 6.000 |...... 6.000 [JD....... 11/30/2007. | 12/15/2018.
792905 DW 8 | ST PAUL HSG-B-TXBL.......orviiriiireiiieiieceiieseiieseiiesesisesiesessesesiesesienens | e [ (O I 1FE| .. ..100,000 |...103.205 | .... .103,205 100,000 | ovooeiverrerirrniis | e | e | cereeeneieneienees | e 4189 |..... 4189 [JJ....... 05/29/2015. | 07/01/2027.
852413 AQ 6 |STAFFORD CNTY & STAUNTON VA............. SNSRI I . 2] 1FE 101,755 |..104.543 | ................. 104,543 | oo 100,000 | ... 100,493 (VAL U RPN P 5512 |...... 5.263 |FA....... 03/05/2010. | 02/15/2025.
86657M  BK 1 | SUMTER LANDING FL CDD ..108.418 | ................216,836 | ....... 200,000 | ... 197,563 B9 | coverererereninens [ s [ e 4172 |...... 4.260 |AO...... 11/09/2016. | 10/01/2047.
873547 HN 6 | TACOMA WA WTR REVENUE 5.371 12/1/2 L A17.275 7,275 | oo 100,000 | ... 117,100 (975) | ceverreereisrieens [ [ 5371 |..... 3.540 | JD....... 03/08/2017. | 12/01/2030.
87354T BG 9 | TACOMA WTR-TXB-B-BABS......... ...123.898 123,898 ...100,000 | ... 117,098 (556) 5.621 |...... 4.310 |JD....... 05/22/2015. | 12/01/2040.
87638T EG 4 |TARRANT CNTY TX CULTURAL EDU FACS ...105.265 .105,265 100,000 | ... 101,142 (22) oerr4.366 04/17/2015. | 11/15/2047.
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91428L  GY UNIV OF HAWAII BOR-A... e . ..101,066 |...107.555 .107,555 100,000 | ... 100,865 91) w4693 09/22/2015. | 10/01/2044.
914440 LW UNIV OF MASSACHUSETTS MA BLDG AUTH [ I . 2| .. 1FE 199,250 |...102.291 102,291 ....100,000 | .. 99,319 23 [ oo | oeereeerenenenins [ s 4.212 11/10/2014. | 11/01/2038.
914119  SF UNIVERSITY CINCINNATI OH GEN RCPTS.......ccomiimrireireineiiseiiesieeisnsenns | eoveees . 2| 1FE 101,855 |...108.923 108,923 ....100,000 | ... 100,635 (196) 5.616 11/03/2010. | 06/01/2025.
914760 W6 UNIVERSITY OK REVS SER B BOOK ENTR ..114.049 114,049 100,000 | ... 100,978 (118) ......5.634 09/18/2008. | 07/01/2024.
916277 KU UPPER OCCOQUAN SWR-BA. ..116.932 116,932 ....100,000 | ... 120,530 (2,142) [ v [ evveirereeieneniens [ s 5.200 09/14/2016. | 07/01/2026.
917563  JF UT HSG CORP-TXBL-RGTS........ ..110.102 | .................220,204 | ....... 200,000 | ... 207,391 (218) [ v | cevrerirernnieeenines [ s 4.725 10/27/2015. | 12/01/2039.
91756T  AS UTAH ST MUNI PWR AGY R Al e . 197,186 |..... 97.001 . 200,000 | ... 197,390 181 3.387 11/16/2016. | 07/01/2029.
928172 VF VA ST PUB BLDG AUTH PUB FACS REV JESSTURTRRRIOTRY BOO . 2| 1FE 100,725 |..106.319 | .ccovveeren. 106,319 | o, 100,000 | ... 100,240 (85) [ .ovevevrevrriieiis | e | s 5.500 02/24/2010. | 08/01/2027.
92812V CD VIRGINIA ST HSG DEV AUTH.....covoririeririiinsiineriesisseessesssssessenssssessesens | cevees . 2| 1FE 199,353 |...104.939 | .................209,878 | ....... 200,000 | ... 199,391 13 | s [ [ e 4.666 11/13/2014. | 11/01/2044.
928077 KD VIRGINIA ST PORT AUTH PORT FAC REV........cocomireririrneeinseineissisenineens | ceveee . 2| 1FE 199,500 |...101.331 | s 101,331 | e 100,000 | .. 99,509 9 | oo [ s [ e 4.478 01/04/2017. | 07/01/2045.
93878L AN WASHINGTON DC CONVENTION & SPORTS, (SSTTURRN IO [ I 1 e 1FE| oo 101,204 |...105.588 | ..cocovvverrnee 105,588 | ..o 100,000 | ... 100,341 (T14) [ v e [ 4.814 10/27/2010. | 10/01/2021.
940855  BF WASHOE CO SLS-H-BABS.........cooiririrreierienieeserisssnessesisssesssssssssssnsenes | sevenes [P I (. TFE| oo 139,950 |...135.853 135,853 ....100,000 | ... 137,929 (1,505) [ cooovernrveerrerins | vevrveennerirerinenns | cveees 7.451 08/24/2016. | 02/01/2040.
969544  AK WILLIAMSBURG FACS-BAB..........cociviierieiiiesssiesiesesssssss s esiesssses | coeies . 2| .. 1FE 114,485 |...107.656 | .... 107,656 ...100,000 | ... 109,892 (3,200) [ covoeveivriieiis | e | e 6.526 07/21/2016. | 12/01/2030.
975680 DG 1 |WINSTON SALEM NC LTD OBLG......ccuuiriimmiirinississsnssnssissnsenesssessssessnsnnss | weenes . 2| 1FE 101,997 |..103.252 | ..ooovvvirinnns 103,252 | cooovvviiiienns 100,000 | ... 101,403 (189) [ ovvvvvvrvnrinens [ [ 4.100 09/22/2014. | 06/01/2029.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... 24,756,455 XXX | e 25,257,371 | ............ 22,530,000 | ........... 24,505,678 | .....ccccoevvnee.d 0. (124,251) 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
312910 UP 5 | FHR 1303 Lutcouieuieeeieeiciieiciie et eesssssssssesssessssessssssnns | sonenes . 2| 1 554 |...109.107 616 2565 | s 638 (15) 8.250 |...... 0.735 |MON... | ceeoverercirnnne L/ IR 47 | 06/30/1992. | 06/15/2022.
31358U VB 9 [FNR 199362 E....cooeovuviriviiiiicieie sttt enssssisesssssssnns | svisns [ I 7/ I {1 T 744 |..107.176 725 BTT | 570 13 | s | e [ e 7.000 |....16.519 [MON... | .oooorrvrrniinnns 4] i 48 | 04/30/1993. | 04/25/2023.
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313580  WB 8 | FNR GI3-17 Koot ennsennssnsssnnsennes | covins | oo | connnieons 4] 1 S 3,902 |...106.675 | ...ccoovvrrriennnc 4144 | i 3,885 | ... 3,804 13 | e [ 7.000 |...... 7.942 IMON... | o283 | i, 273 | 04/30/1993. | 04/25/2023.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... 5,199 XXX 10 0 0 XXX XXX XXX | 30 | s 367 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ 24,761,655 XXX 24,510,690 | ..ooooverieiea0 | e (124,240) 0 0 XXX XXX XXX | ........345,528 | ..... 1,046,200 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
01609W AU 6 | ALIBABA GROUP 4 12/B/2037..........cocoivreirreiieeiieeeiieneisseeiseeeeseeeessnensenens. | cevenas D] 1FE ..103.485 | .................206,970 | ....... 200,000 209,228 (22) [ oo | e | e 4.000 12/06/2017. | 12/06/2037.
056752  AJ 7 |BAIDU INC 3.625 7/6/2027 .........cvoomiiiiiiniiciiseiciiseissiscicssisssssississiinns | e D 1FE| .. 198,944 |..... 99.000 198,000 | ....... 200,000 198,947 B | s [ s [ 3.625 12/19/2017. | 07/06/2027.
136375 BQ 4 | CANADIAN NATL RAILWAY ......coiiiiiiriinniinnissniesssssssssssssssessssessneees. | covenas Al L TFE| 261,808 |...140.492 | ................ 280,985 | ....... 200,000 259,823 (1,907) [ oo | e | e 6.375 12/16/2016. | 11/15/2037.
136375 BN 1 | CANADIAN NATL RR 6.2 6/1/2036..........ccocorrverrerircrinneieneieneiseneieseeienes | cevenas Al 1FE 132,457 |...135.498 135,498 ....100,000 131,878 (C7£) ) [T ORI BN 6.200 07/06/2017. | 06/01/2036.
22546Q AD 9 | CREDIT SUISSE SUB NTS GLB.......coosveriiniirieriiiisnieiiesiesessssissines | voeees e [ 2FE| .. ..103,002 |...105.561 105,561 ....100,000 100,835 (380) | evvveeverieriiens [ e [ 5.400 04/12/2012. | 01/14/2020.
550222 AR 5 | MAGNA INTLINC 4.15 10/1/2025.......oveoveeeeeieeeeseeeeseeeeeeseeseeesseesseeesseesesenees | i Al (. 1FE| oo 213,646 |...106.603 | ................ 213,205 | ....... 200,000 213,358 (288) | evevuvernrieirens [ e [ e 4.150 10/25/2017. | 10/01/2025.
65334H  AG 7 |NEXEN INC 6.4 5/15/2037.........ccoomriciieiiiriiicinrississisiiesissiisssssiissienins | covies Al 1FE ..129,980 |...130.500 130,500 ....100,000 129,952 (0722 RO OO BN 6.400 12/21/2017. | 05/15/2037.
65504L  AK 3 |NOBLE HOLDING INTLLTD....cccoooimmriimmriinnienneissniissnsissnesssssessssnsssnsssnnens | wvenee [ oo | coneveveen [ i 4FE] .. .420,856 |..... 63.750 ....400,000 418,664 (B95) | evernrermrinneriens [ e [ e 5.250 04/29/2013. | 03/15/2042.
656531 AM 2 |NORSK HYDRO A/S 7.25 9/23/2027..........oovrveeereirecrireneereneiiseneeseseesenesnnnes | wvenee [ v | cerevivieens | cevens 1FE| e 133,796 |...132.016 | ..ccooovvcveenee 132,016 | oo 100,000 133,155 (B41) [ oo [ e [ e 7.250 10/11/2017. | 09/23/2027.
822582 AY 8 | SHELL INTL FIN 4.55 8/12/2043..........coooovvrririeririinicnniseivenieeesssissiisesienes [ e D | e 1FE 111,967 |...113.739 113,739 ....100,000 111,941 (26) [ oo | e | s 4.550 11/27/2017. | 08/12/2043.
822582  BQ 4 |SHELL INTL FIN SR UNSECURED 4 5/10.........coommmieereiiemeiiiceiieneeieseeienenes | e Cl|. Al 1FE| .. ...94,766 |...106.505 106,505 ....100,000 94,841 75 | s | e | e 4.000 03/08/2017. | 05/10/2046.
604059  AE 5 | 3M COMPANY ......oiiiiimriiiiirineiisssiessiessssessisesssssssssssssessssssssssssssnssees | vneee | or | cevevininns o 1FE | oo 136,164 |...125.554 | ......ccoeveene. 125554 | oo 100,000 132,816 (2,791) [ oo e | e 6.375 10/18/2016. | 02/15/2028.
002819  AC 4 |ABBOTT LABORATORIES...........ccoovviimiiiniiineissneisneiisnssessnssessesssnssesnnnes | wvenes | oo | conevevenn [ s 2FE . ..125.418 125,418 ....100,000 121,533 ({74 ) SOOI RSN PO 6.150 07/06/2015. | 11/30/2037.
002824 BN 9 |ABBOTT LABORATORIES 4.75 4-15-43........ccooooivireieiieceieneeiseseiseneis | s A 2FE]| .. ...76,550 |...111.031 ...88,824 80,000 76,600 LTV [OUUPROTOOPTOOS FURPORPORROORIOR BV 4.750 03/29/2017. | 04/15/2043.
002824 AV 2 |ABBOTT LABORATORIES 6% 4/1/39.........ccooveimriirniineiisneisssisseiisnniiinns | venes [ or | coveiiinns L 2FE| o 128,856 |...124.130 | oo 124,130 | oo 100,000 126,554 [C4(0)] TSSO RN PO 6.000 11/18/2014. | 04/01/2039.
00724F AC 5 |ADOBE SYS INC Sr Unsecured 3.25 2/ ..102.698 | .................205,396 | ....... 200,000 200,145 (4] [TSTRIN ISR IR 3.250 02/01/2017. | 02/01/2025.
00751Y  AA 4 |ADVANCE AUTO PARTSINC....... 106560 | oo 213,121 | 200,000 203,605 (1,423) [ oo | e | s 5.750 11/09/2012. | 05/01/2020.
008117 AG 8 |AETNAINC - DEBENTURE ...118.203 .165,484 140,422 [(G1S) ) TSSTON VRN IO 7.250 06/17/2003. | 08/15/2023.
008117 AH 6 |AETNAINC - GTD DEB ...128.191 64,095 52,963 (247) w1625 12/18/2003. | 08/15/2026.
00817Y AG 3 |AETNAINC ...137.148 137,148 100,000 | .ovvverivnriinniins e | v | e [ 6.750 12/07/2007. | 12/15/2037.
001306 AB 5 |AHS HOSPITAL CORP..........ccccoovunenes ...121.022 121,022 122,324 (460) 5.024 07/14/2016. | 07/01/2045.
013817 AU 5 |ALCOAINC ..107.510 .107,510 100,675 (232) ......8.150 07/28/2010. | 08/15/2020.
013817 AQ 4 |ALCOAINCGLB..... ...108.250 108,250 100,837 () U [ PO 5.870 10/18/2010. | 02/23/2022.
022249 AU 0 |ALCOAINC . 117.831 174,329 40 6.750 12/05/2011. | 01/15/2028.
01959L  AB 8 |ALLINAHEALTH 4.43 4/15/2047 ...107.150 . 103,096 (33) v 4430 05/19/2017. | 04/15/2047.
01959L  AA 0 |ALLINAHEALTH SYSTEM......ccoccoovvvi ...114.156 200,000 200,748 (1) OO EOVSTOROOR BV 4.805 09/16/2015. | 11/15/2045.
020002 AH 4 |ALLSTATE CORP... ...101.606 121,927 ....120,000 120,093 (239) | cevvvneerrinriiens [ [ 6.750 12/05/2005. | 05/15/2018.
020002 AP 6 |ALLSTATE COR ..125.919 125,919 100,000 95,306 179 8125 07/28/2008. | 12/15/2032.
022098 AM 5 [ALTRIA GROUP INC ...104.948 ....100,000 101,822 [Z2G) ) RN ISR IOV 4.250 05/19/2017. | 08/09/2042.
022098 AU 7 |ALTRIAGROUP INC.......cccoiiiriiiriiiiriinnissnissneissnssssnssssnssssnsssssssssssnns | conene | o [ eeevenne 1|t AFE ] i1..100,692 | ... 96.692 ....100,000 100,610 (B4) [ oo | e | e 2.625 09/14/2016. | 09/16/2026.
022098 AV 5 |ALTRIA GROUP INC SR UNSECURED 3.87........ccococommmvemmmvrrmnnrrnnninsnneinenies | cenev | o [ eeveren 1| it AFE | i01..93,622 | ... 99.231 ....100,000 93,702 B0 | ovvrerereereninees [ eeeereereeiseninnes [ e 3.875 04/10/2017. | 09/16/2046.
023771 S2 5 |AMAIRLIN 16-3 A 3.25 10/15/2028............covveemreenrrrererereinseennresssiennsenneisnsssesens | vevnee | oo | convenniea | e IFE | ... 96,049 | ... 99.750 | voovvrrereennn 97,002 | i 97,245 96,079 30 | o [ e [ 3.250 07/11/2017. | 10/15/2028.
023761 AA 7 |AMAIRLN 17-1 AA 1stlien 3.65 2/1.... ..102.180 | ....cevv.e..... 204,360 | ...... 200,000 203,554 (348) | eververrinrriens [ e [ e 3.650 02/23/2017. | 02/15/2029.
02361D AM 2 |AMEREN ILLINOIS CO. . . 116463 | e 116,463 | 100,000 119,193 (G721 TR ORI P 4.800 09/19/2016. | 12/15/2043.
026609 AC 1 |AMERICAN HOME PRODUCTS.........cooovuimriimniinniisnsisssiessssessssssssssssniens | cvenes [ o0 | covevennnns | eovees TFE| e 116,342 |...120.726 100,000 105,196 [(KX) T PO SOOI PRI 7.250 01/26/2005. | 03/01/2023.
02687Q DG 0 |AMERICAN INTL GROUP..........ccooviririreiiiriiisniieeseiseseisessisessisssessssseinnnes | wvenee | oo | cerevivennes | cevens 2FE ..102,952 |...100.125 ....100,000 100,020 (50) [ .ovoooeveeriienns [ e | e 5.850 10/31/2011. | 01/16/2018.
03040W  AD 7 | AMERICAN WATER 6.593 10/15/2037...........coovveimmiiinniiinniissnissnissniisniies | covenas Al 1FE| .. ..138,905 |...138.820 ....100,000 138,616 (289) 6.593 10/11/2017. | 10/15/2037.
03040W AL 9 | AMERICAN WATER CAPITAL C....occooorveireiiceeiecenisneiienesissessensseesssesnenes | eevenes | oo | wveeenenns 1 1FE| oo 215,222 |...103.050 | .....cocccce... 206,100 | ....... 200,000 212,664 (1,664) | ..o | e | e 3.400 06/14/2016. | 03/01/2025.
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030955 AJ 7 |AMERITECH CAP FDG CORP - DEBENTURE...........ccooovomiriimmmeimineirecneirnnnns | wveeee [ v | cevevirienns | e 2FE| oo 218,000 |...118.209 | ....ccooovece. 236,418 | ....... 200,000 208,503 (B13) [ oo [ e | e 6.875 |..... 6.287 |AO...... 10/28/2004. | 10/15/2027.
030955 AN 8 | AMERITECH CAPITAL FUNDING...........ccooooiimmiimiiimniinneiisnnissnissnsisnsiis | cvenns [ oo | conviiennns | covens 2FE ..102,000 |...117.916 117,916 ....100,000 101,129 (<) [ OO BN 6.550 |...... 6.39 [JJ...... 02/06/2008. | 01/15/2028.
031162 BE 9 [AMGEN INC.....cooiiiiiiiiciieceiieceeceeecesiesesise s | s A 2FE]| .. ...58,774 | ...115.904 ...69,543 60,000 58,905 23 | e | e | e 4.950 |...... 5.083 |AO...... 08/12/2013. | 10/01/2041.
032654  AK 1 | ANALOG DEVICES INC......coocovirieririiiinninsiieriesissiissiessssesiesessssssissenin | eovenes | o | veverirenes o 2FE| oo 214,727 |...118.850 | ... 237,700 | ....... 200,000 214,273 (248) | eveveerrierieens [ [ 5.300 |...... 4.831 | JD....... 03/15/2016. | 12/15/2045.
035229 CJ 0 |ANHEUSER BUSCH COS INC - NOTES.........cooovommmriramnirnnerrsneriennsesnenerenens | veeee [ v | cerevereen [ e 2FE 104,084 |...131.949 131,949 ....100,000 102,504 (100) [ cevooeereerieenes [ e | e 6.800 |...... 6.532 |FA...... 06/21/2007. | 08/20/2032.
035229 CG 6 |ANHEUSER BUSCH COS INC NOTES........cooovimreiirriierrisenieneiessiiessiies | s A 2FE]| .. ...97,300 |...129.275 129,275 ....100,000 98,226 81 [ e | e | e 6.800 |...... 7.010 [JJ....... 08/22/2008. | 01/15/2031.
037411 AW 5 [ APACHE CORP........cooooiriiiriiiiniiineiiessisssissessssissssssssesssssssssssnssssnies | ovnnes | o0 | coveveinns L 2FE| o 105,344 |...106.539 | ......cccocoo..n. 106,539 | covooevvi 100,000 104,907 (119) [ oo [ | e 5.100 |...... 4744 |MS..... 01/23/2014. | 09/01/2040.
037833 AL 4 |APPLE INC.....cooiiiiiieiicceiscieesceseissseisessissssissssssssessenssssesssssssssssnesnns | ovenee | oo | coneveneen ] [ e 1FE ..185,331 [...103.896 | .................207,792 | ....... 200,000 186,313 290 [ v | e [ e 3.850 |...... 4.300 [MN...... 11/13/2014. | 05/04/2043.
037833 BX 7 |APPLEINC s | e A e 1FE| .. 108,944 [..117.104 | oo 17,104 | e, 100,000 108,815 (129) | ceveverrrirrivens [ [ 4.650 |...... 4.113 |FA...... 03/27/2017. | 02/23/2046.
038222 AG 0 |APPLIED MATERIALS INC.......cooomiiireieceiieceieseiieseiisesesisesesiesessesessenssons | venee | v | coveviinns (] 1FE| e 115,969 |...131.004 | .................131,004 | ................ 100,000 115,113 (B44) [ oo [ e [ e 5.850 |..... 4772 |JD....... 06/02/2015. | 06/15/2041.
038222  AK 1 | APPLIED MATERIALS INC.....cooouomriiiriiiriiiereiieseiieseiseseiseseisesssoeseissssions | s 2| 1FE 220,705 |..120.235 | ...............240,471 | ....... 200,000 220,222 (400) [ covooeeverrirenes [ e | e 5.100 |...... 4.2% |AO...... 07/25/2017. | 10/01/2035.
039483 AT 9 |ARCHER DANIELS MIDLAND..........ccoooimiiimiiinniiinniisniiseniisssiesssssssssesssnenes | venes [ oo | coveieinns L] TFE| o 223,948 |...125.070 | .................250,140 | ....... 200,000 223,431 (771) 5.935 |...... 4.894 |AO...... 05/03/2017. | 10/01/2032.
039483  BL 5 | ARCHER-DANIELS-MIDLAND C.....ccocoooumrriummriimiiiereieeneieeseseesessssessensseenes | wvenee | v | cerevienns o 1FE| e 100,700 |..... 95.385 | .ocoverrerennn95,385 | Lo 100,000 100,610 ((515) 1 [OOSR EOVTORTOROROOR DO 2500 |...... 2419 (FA.... 08/11/2016. | 08/11/2026.
040555 CM 4 | ARIZONA PUB SERVICE.........ccoovrmmrrirrrineriseriesrisnsisssssssssissssssssssssessssns | wvneee | oo | veevveneen [ v 1FE 114226 119112 | 119112 | 100,000 113,952 (274) | cevoeveeeeneienns e [ 5.050 |...... 4.110 |MS...... ..2,525 | 03/24/2017. | 09/01/2041.
040555  CK 8 | ARIZONA PUBLIC SERVICE..........cccoooimieimrieeneiraceieceissseeieseeessessssseseenenes | veeee [ ev | eeneveveen [ e 1FE| .. ..289,682 |..135.211 | ...............270,422 | ...... 200,000 285,369 (3,153) | oo | e | e 6.875 |..... 3.683 [FA...... .13,750 | 08/15/2016. | 08/01/2036.
042735  AK 6 |ARRO ELECTRONICS INC......oovoomrirrriirriireiseesessesssesssssssssssssssssnnnnes | wveeee | or | vevevieenns | covens 2FE| s 111,366 |...125.353 | ..o 125,353 | i, 100,000 105,377 [C7A D ST ORI PN 7.500 |...... 6.697 [JJ....... 06/15/2005. | 01/15/2027.
046003 JU 4 | ASSOCIATES CORPORATION.........ccoovviiimiiimeiiiiineiisseissssissssesssnesinnsesns | wvenes [ oo | coveviennns | eovens 2FE ...103.786 ....160,000 160,192 (218) | cevereerervneriens [ e [ e 6.950 |...... 6.801 [MN...... 12/31/2007. | 11/01/2018.
046353  AD 0 |ASTRAZENECA PLC NOTE.......cooiiiiiiimiiiireiisineiesseissseisseseissessisessiseseionns | e A 2FE]| .. . ...135.875 ....100,000 121,988 (B64) [ cvvooeeveorerienes [ e | e 6.450 |...... 4723 |MS...... 03/11/2014. | 09/15/2037.
00206R  BA 9 [AT & TINC GLOBAL NOTE.......ccooviririeririerieinninsiiesienesessssisssssesssenssensens | coeene | oo [ veverirenes L 2FE| o 102,375 |...108.681 | .................108,681 | ....cceveurnnc 100,000 102,128 (44) 5.550 |...... 5.390 |FA....... 10/07/2013. | 08/15/2041.
001957 AW 9 |AT&T CORP. ..214,993 |...116.602 ....213,000 214,008 ((CILD ) [T SOOI OO 6.500 |...... 6.441 [MS...... .13,845 | 03/27/2008. | 03/15/2029.
04650N AB 0 |AT&TINC ..295,398 |...105.529 ....300,000 295,901 90 | oveeririnninnis [ s [ 5.350 |...... 5.456 |MS...... .16,050 | 10/29/2013. | 09/01/2040.
00206R DH 2 |AT&TINC5.15 203,991 |[..103.757 | .....cccc........207,514 | ... 200,000 203,851 (80) 5150 |.....5.012 |MS...... 03/22/2016. | 03/15/2042.
049560 AK 1 |ATMOS ENERGY CORP ..236,915 |...126.168 . 200,000 235,937 (616) +...5.500 06/28/2017. | 06/15/2041.
049560 AL 9 |ATMOS ENERGY CORP.... ...107.487 107,487 | oo 100,000 107,042 (G0 [ RN PO 4.150 09/19/2016. | 01/15/2043.
053015  AE 3 | AUTOMATIC DATA PROCESSNG..........ccoooueririmerieeiiesiiessiissseiseseissniions | s ..103.215 103,215 ....100,000 105,798 (699) 3.375 05/18/2016. | 09/15/2025.
05348E BB 4 |AVALONBAY COMMUN 4.15 7/1/2047 ...104.708 .104,708 ....100,000 103,169 (30) w4150 06/26/2017. | 07/01/2047.
05348E AZ 2 |AVALONBAY COMMUN SR UNSECURED 3.9........ccccovvimmiinririnrinniinnienns | v ...100.102 200,204 | ....... 200,000 186,421 191 | e [ 3.900 03/09/2017. | 10/15/2046.
054303  BA 9 |AVON PRODUCTS INC.......coomirvirrinrrinneiinnniisneiienesissessssssssssssssssssnssens | oveeee | ov | cevvvereen ] | nFE ] 197,808 | ..o 80.750 161,500 | ....... 200,000 198,771 201 5.000 11/13/2013. | 03/15/2023.
057224 AK 3 |BAKER HUGHES... ...126.866 .126,866 100,000 126,888 (1,921) .....6.875 04/09/2014. | 01/15/2029.
057224 AZ 0 |BAKER HUGHES INC.........iiiiiiiiiieiiiceiecceeseeiesseisssissesiesssiessissnsiieens | s ...117.560 117,560 ....100,000 107,006 (172) [ oo [ e | e 5.125 08/05/2015. | 09/15/2040.
06051G  EE 5 | BANK AMER CORP FIXED........ccooviiririiiiiniieiiesiiesseissiesiesisesssssissines | voenes ..110.123 110,123 ....100,000 101,843 (552) | cevernrerrrinriinens [ e [ 5.875 04/25/2012. | 01/05/2021.
06050W DF 9 | BANK OF AMERICA CORP.... ..101.516 101,516 100,000 98,764 748 ... 4.850 10/27/2011. | 07/15/2019.
060505 DB 7 | BANK OF AMERICA CORPORATION..........coommvinmriireieneiseneseeseeiensisensienas | oo . . ...103.531 ....100,000 100,440 (345) | cevevrrrinrieens [ s [ 5.490 04/15/2011. | 03/15/2019.
06406R  AB 3 | BANK OF NY MELLO SrUnsecured 3.44............cc.cccoovuvmmmivnmnivsnniiinnienciiinns [ o 2| 1FE 201,414 (..102.215 | .................204,430 | ....... 200,000 201,306 (108) [ coveoeeverrvienns [ e | e 3.442 02/09/2017. | 02/07/2028.
066836  AB 3 | BAPTIST HEALTH 4.342 11/15/2041.......ooomiviieieciireceiseseieceeiesesienesienens | wvenee [ v | cereviinns (] TFE| oo 305,122 |..107.726 | ...ccocccoee.. 323,178 | o 300,000 305,050 (€721 [ ORI DU 4.342 06/01/2017. | 11/15/2041.
07284R  AA 0 |BAYLOR COLLEGE OF MEDICINE.........c.cocooiumriniirerierinniiininniseiienienenees | eoenne | oo [ veverienns (i 1FE| oo 109,802 |...116.579 | ..ocveroeeree 116,579 | e 100,000 109,193 (194) 5.259 09/10/2014. | 11/15/2046.
072863 AF 0 |BAYLOR SCOTT & W SECURED 3.967 11/......cvvverriieriinceiienessneseneninns | eveeee [ v | cerevereen [ i 1FE ..194,890 |...103.998 | .................207,996 | ....... 200,000 194,955 B85 | ovorererrereninees [ e [ s 3.967 04/10/2017. | 11/15/2046.
072863 AC 7 |BAYLOR SCOTT & WHITE HOL.....ccoocviriiiriireicriesisseissiseisesisseseninnes. [ eevnnes | oo [eeverenenn | s 1FE| .. ...97,386 |...107.190 | ....cccecc0.e 107,190 | i 100,000 97,502 A5 [ e | e s 4.185 05/08/2015. | 11/15/2045.
054937 AF 4 | BB&T CORPORATION........cooiimviimriiniiineiisnsiissssisssiesssssssssssssssnssnnsess | woenes | oo | conevennnns | eovees TFE| e 100,922 |...105.153 | .................105,153 | .......cccceoo.e. 100,000 100,160 (G0 [OOSR OO 5.250 10/30/2009. | 11/01/2019.
075887 AN 9 | BECTON DICKINSON.........cooorivirmirimerireiieeeissseeiessssssseissssssssensssssssssnnenes | wveeee | er | cenevireenns | covens 2FE ..128,500 |...125.292 125,292 ....100,000 121,939 (1,826) | ..o | e | e 7.000 03/11/2014. | 08/01/2027.
07786D  AA 4 | BELL ATLANTIC PENNSYLVANIA.......ccooooiriiiniinriiinniennessssssicssniinnins [ e [ (P 1FE| .. 122,900 |...115.177 143,971 ....125,000 123,924 B8 | .o | s | 6.000 01/14/20086. | 12/01/2028.
079860 AE 2 |BELLSOUTH CORPORATION.........ccooviuimeiimeiircnniserisenissesessnsssssnsessensns | venes | v | coreviinns (] 2FE| o 101,787 | .. 117567 | ..ocvvonne 7,567 | oo 100,000 101,238 () TR SOOI SO 6.550 03/20/2008. | 06/15/2034.
079867 AM 9 |BELLSOUTH TELECOMMUNICATIONS..........coooonriemiimnrirerienisniinsisesiieniens | eovnnes | e | e 2FE| i 112,343 |..118.913 | v 118,913 | oo 100,000 105,141 (504) | oo [ e [ 7.000 11/16/2004. | 10/01/2025.
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079867 AW 7 |BELLSOUTH TELECOMMUNICATIONS et [ e IO 1 L6742 | 116742 | 100,000 | .. 98,284 M2 | i e | 6.375 |..... 6.605 |JD....... 07/26/2006. | 06/01/2028.
086516 AL 5 |BESTBUY INC.....ooiiiiiieicciisciescssssssssesssssiss s | oo e ..107.724 ...100,000 | ... 100,799 (244) | oo [ [ 5.500 |...... 5.205 |MS...... 05/03/2011. | 03/15/2021.
08658E AA 5 |BESTFOODS 6.625 4/15/2028...........ccvoererereeserseressiessesesssiessssssisessessssseans | oevveas IO IS . . ...129.180 ...100,000 | ... 128,878 (1,132) [ oo | e | e 6.625 |...... 3.293 |AO...... 07/07/2017. | 04/15/2028.
092114 AB 3 |BLACKHILLS POWER INC IO [P I (i 1FE| oo 254,636 |...126.190 | .................252,381 | ....... 200,000 | ... 252,983 (1,450) [ ..oovvoveniieiis | e | e 6.125 |...... 4.251 |MN...... 11/09/2016. | 11/01/2039.
09256B  AH 0 |BLACKSTONE HOLDINGS FINA..........cooiiiiirmriiniiineeisseeieseeissseesessesenesnns | ceveees [P (SO I 1FE 211,478 |..107.340 | ................214,680 | ...... 200,000 | ... 211,410 ((GE5) 1 [N VSOOI OO 4450 |...... 4102 [JJ....... 09/12/2017. | 07/15/2045.
093662 AE 4 | BLOCK FINANCIAL LLC.......oooiiiiiriiriiineiieseiisseeissssisssisssisssisessieneies | s 1] 2FE]| .. .516,333 |...107.453 | .....c........537,265 | coovoorinan 500,000 | ... 508,118 (1,839 [ oo | e | e 5.500 |...... 5.079 [MN...... 03/07/2013. | 11/01/2022.
097023  AM 7 |BOEING CO....ccvirviiriinieiceiiseisesisssisssisssesssssssssssssssssssssssssssssnns | e e | e TFE| 273,915 |...126.569 | .......ccccoo.. 253,138 | ....... 200,000 | ... 262,374 (T484) | oo | e | e 7.250 |...... 2619 [JD....... 06/21/2016. | 06/15/2025.
097023 AN 5 |BOEING CO 6.875 10/15/2043............ooorvvecirineriineeieneeiseeeiseseisessiesssieenes | woeees e | e 1FE ..149,847 |...146.953 .146,953 ..100,000 | ... 149,275 (Y272 [T ORI PN 6.875 |..... 3.846 |AO...... 06/26/2017. | 10/15/2043.
100743 AK 9 |BOSTON GAS CO 3.15 8/1/2027.......courrvrrrirriirierieriisisississiisesiessssessssins | cvvees [P IO IOV 1FE| .. .100,332 |..... 99.678 | ... ...99,678 ....100,000 | ... 100,330 (2) [ oo | e | s 3.150 |...... 3.109 |FA...... 12/06/2017. | 08/01/2027.
10112R AQ 7 |BOSTON PROPERTIES LP.........cooiiiiiriiireiiineiiereeiesesieceseesesiesesissesessenens | ceneees [ [ (] 2FE| oo 101,832 |...105.411 | oo 105,411 | oo 100,000 | ... 100,285 (A PO SIS PR 5.875 |...... 5.680 |AO...... 10/21/2009. | 10/15/2019.
115637 AL 4 | BROWN-FORMAN CORP.......c.osvvriiniiniiniinisnissssiesisisssississiisssienss | covin JO PP I 1FE .288914 | ... 98.697 289,142 216 [ e [ e [ 3.750 |...... 3.986 | JJ....... 06/26/2017. | 01/15/2043.
121899  CG 1 |BURLINGTON NORTHERN CO......ccooooiiriimiiimiiinnisnsiisssisssesssnessnssenes | oo e | e 1FE| .. ....19,840 |...108.516 | .... ..21,703 . 20,000 [ oo [ e | e | e | 8.150 |...... 8.150 [JJ....... 10/27/1997. | 01/01/2020.
121899 CE 6 |BURLINGTON NORTHERN RR CO CONS MTG........cocommvveririirniiinniiieniinns [ e e | e 1FE| e 155,250 |...107.071 | .cooveocenae 160,607 | covvorrvrire 150,000 | ... 150,949 (A33) [ oo [ e | e 6.550 |...... 6.209 [JJ....... 01/03/2007. | 01/01/2020.
12189T  AA 2 |BURLINGTON NORTHERN SANTA FE CORP........cccccoouvmerimiiniinniseriinnirenes | cvve [P I (i 1FE| oo 104,372 |...127.346 127,346 | oo 100,000 | ... 102,201 (204) | evovoeerirrieens [ [ 7.000 |..... 6.639 |JD....... ...7,000 |06/16/2008. | 12/15/2025.
130789  AF 7 | CALIFORNIAWATER SERVICE...........coooiiiiriiireiieciiennisseiseseiseseiseseieens | oo . 2| 1FE 245,822 |..123.467 | .... 246,934 | ....... 200,000 | ... 243,352 (1,184) | oo | e | e 5.500 |...... 4.032 |JD....... .11,000 | 08/24/2016. | 12/01/2040.
14149Y AW 8 | CARDINAL HEALTH INC.....oooirviririiriisiiessiiessisssesssssssessssssssesssssssens | e [P I o 2FE| s 133,775 |..102.964 | ......ccoeeveene. 133,853 | oo 130,000 | ... 133,380 (7)) [T ORI DU 4.600 |...... 4428 |MS...... 05/07/2013. | 03/15/2043.
149123  BJ 9 |CATERPILLARINC IV I [P (U I 1FE 102,125 |...137.416 137,416 | oo 100,000 | ... 101,417 ({72 1 SR OO U 7.300 |...... 7.134 |MN...... 10/14/2008. | 05/01/2031.
149123 BN 0 |CATERPILLAR INC O I [ (O I 1FE| .. ..246,096 |...133.616 | ... 267,232 | ....... 200,000 | ... 244,109 (1,310) [ oo | e | e 6.050 |...... 4.320 |FA...... 03/27/2017. | 08/15/2036.
14916R AD 6 | CATHOLIC HEALTH INIT....cooooiiiiiniiniscessseesesssssssssisssienssinns | v U (ORI I 2FE| s 98,823 |..... 96.538 | ...ccoovvviinnens 96,538 | ...ccoovvnenns 100,000 | .. 98,869 26 | i | | 4350 |...... 4427 |MN...... 03/15/2016. | 11/01/2042.
14916R ~ AC 8 | CATHOLIC HEALTH INITIATL.....oooooeicieieceeieneiieneeiecesisnesisensisnnnesnnnnne | oeveeen | oo [ eevevene | 2FE ...95,082 |..... 99.134 ....100,000 | .. 97,020 554 | oo | cevenerienieenenin | e 2.950 |...... 3.628 |MN...... 03/25/2014. | 11/01/2022.
15189X AD 0 | CENTERPOINT HOUS Secured 6.95 3/15. I I N (OO 1FE 410,762 (...139.142 | .... 407,007 (3,755) [ oo | e | e 6.950 |...... 3.836 |MS...... . . 08/16/2017. | 03/15/2033.
158525 ~AS 4 | CHAMPION INTERNATIONAL CORPORATION JESSSTTURRR PR e ...85,830 |...113.592 | ... 113,592 92,431 B51 | e [ e [ 6.400 |.....7.669 |FA....... . R 08/08/2008. | 02/15/2026.
166764 BL 3 |CHEVRON CORP... e [ . 101,309 |..... 99.968 99,968 101,119 (121) e 2.954 06/02/2016. | 05/16/2026.
166754 AP 6 | CHEVRON PHILLIPS 3.4 12/1/2026.........0cevvvervnriineriseerisensessnsessesessssennnnes | covenne JO RO IOV 1FE ..205,106 |...102.560 205,121 | ....... 200,000 | ... 205,081 (25) [ oo | e | e 3.400 12/13/2017. | 12/01/2026.
16876A  AA 2 | CHILDREN'S HOSPITAL MEDL.........cooiriiireiireiiereiieceeieseniesesisseseesesiesens | s ...98,154 | ...108.867 108,867 ....100,000 | .. 98,241 35 4.268 06/02/2015. | 05/15/2044.
171232 AE 1 |CHUBB CORPORATION... . ..105,532 |...133.497 133,497 |. ....100,000 | ... 103,605 (158) ......6.800 05/07/2008. | 11/15/2031.
172062 AE 1 | CINCINNATI FINANCIAL CORP.........ocommvriimrriinniiinniieneisnsssnesessssessneennnes | evvires | oo | ovenneen | s 1FE ...127.350 254,700 | ....... 200,000 | ... 195,013 L7 OO USRI DO 6.125 05/05/2008. | 11/01/2034.
17275R  AD 4 |[CISCO SYSTEMS INC... ..136.719 136,719 ...100,000 | ... 120,705 (586) 5.900 02/04/2016. | 02/15/2039.
17275R  AF 9 |CISCO SYSTEMS INC ..132.320 132,320 100,000 | ... 115,146 (400) .....5.500 |.. 04/16/2014. | 01/15/2040.
172967 AL 5 |CITIGROUP INC ...126.435 126,435 ...100,000 | ... 112,965 (1,380) [ oo | e | e 7.875 |...... 5.697 |MN...... ...7,875 | 05/03/2011. | 05/15/2025.
17858P AA 9 |CITY OF HOPE.......... ..127.507 255,014 | ....... 200,000 | ... 228,529 (570) 5623 |...... 4679 |MN...... .11,246 | 03/22/2016. | 11/15/2043.
126117 AE 0 |CNAFINANCIAL CORP..... ...119.280 .357,840 | ....... 300,000 | ... 305,245 [C(0L4 ) OSSR SN PR 7.250 |.. 11/01/2004. | 11/15/2023.
191216 BW 9 |COCA-COLA CO/THE.... . el AFE ] 101,328 97.320 297,320 [ i 100,000 | ... 101,130 (120) | cevevereinnieens [ [ v 2.550 |...... 2.401 |JD....... 06/06/2016. | 06/01/2026.
191219 BC 7 |COCA-COLAREFRESH USA..........coooiiiiiiriiiniisrisinissnessessessnsisnens | coveoas e | e 1FE ...143.533 143,533 ...100,000 | ... 137,592 (1,204) | oo | e | e 6.750 |...... 4.004 [JJ....... 02/18/2015. | 01/15/2038.
19416Q EJ 5 |COLGATE-PALM CO 4 8/15/2045............corvverereiecerieceiieceeieseeiesesiesesienenes | cereees [ (O I 1FE| .. . ...107.098 | .... 107,098 ..100,000 | ... 105,035 (Y0 T EOVTORTROIROOR DU 4.000 |...... 3.707 |FA...... 07/19/2017. | 08/15/2045.
195869 AL 6 | COLONIAL PIPELIN 6.375 8/1/2037.........ccovmririiiriiriniinsinesienisssissssissiiens | cevees [P I (i 1 =5 263,228 |...130.356 | ......ccoceeeen. 260,712 | ....... 200,000 | ... 262,720 [GCT0J:) U RSO PN 6.375 |...... 4.042 |FA....... 10/04/2017. | 08/01/2037.
199575 AT 8 | COLUMBUS SOUTHERN PWR CO.........ccooovomrrirriineninseeieseeissseessseessnenes. | cevenns [P (ORI 1FE ..394,124 |...131.805 395415 | ...... 300,000 | ... 393,063 (1,081) [ oo | e | e 6.600 |...... 3.877 |MS...... 12/12/2017. | 03/01/2033.
00209T AB 1 |COMCAST CABLE COMM HLDGS.........cccoovvviriiiinisnisciienisseinsissisiienes | eveees [P PPN IOV 1FE| .. ...79,910 |...130.658 | ... 96,687 | .o 74,000 | .. 75,618 (255) [ covereererenrienns [ e | e 9.455 |...... 8.892 |MN...... 11/19/2002. | 11/15/2022.
202795  HT 0 | COMMONWEALTH EDISON CO........covvvirriiiriiinniiinniisssiesssiisniisssiinniees | s [P L TFE| e 127,477 |..138.425 | ... 138,425 | oo 100,000 | ... 125,860 (042 [N RN PO 6.450 |...... 4481 [J...... 11/20/2015. | 01/15/2038.
20369E  AA 0 | COMMUNITY HOSPITALS OF L....ociriererereeesnneesseeesseessnsesessssesssssesnnsenns | snevee | oo [ eevivmeeenT | i 1FE .216,662 |..105.177 | ................210,354 | ...... 200,000 | ... 214,060 (1,679) [ oo | e | e 4237 |..... 3.156 [MN...... 06/08/2016. | 05/01/2025.
12612W  AB 0 | CON-WAY INC . [P (U I 4FE] .. ..523,347 |...104.000 | .................520,000 | ....... 500,000 | ... 520,286 (T15) | ceverrerrrinrinens [ e [ 6.700 |...... 6.307 [MN...... 03/27/2013. | 05/01/2034.
205887 AF 9 | CONAGRAINC SR NTS BOOK ENTRY....... ST U e | 2FE| o 102,788 |...121.976 | .............. 121,976 | ...cc.ccceenene. 100,000 | ... 101,508 (122) [ oo [ e | 7125 |.... 6.893 |AO...... 08/15/2008. | 10/01/2026.
207597 DV 4 |CONNECTICUT LT & PWR COMTG 6.35.......ccouvirieririiirinisnieniiesinniis | e [P I (. 15 N 133,012 |...133.946 | ................ 133,946 | oo 100,000 | ... 129,790 (1,073) [ oo | e | e 6.350 |...... 4.041 | JD....... 11/13/2014. | 06/01/2036.
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208251  AE 8 |CONOCO INC......coooiiireiiieiiceiieceieeseeicese e | s . L3134 | 13134 | 100,000 | ... 126,149 (1,796) | oo | e | e 6.950 |...... 4.042 |AO...... 03/11/2014. | 04/15/2029.
209111 EL 3 |CONS EDISON CO OF NY......coosiiiirriiimriiinnicsnissssiississsssssssssssssssnsssnnes | e e ..127.553 | ................255,106 | ....... 200,000 | ... 194,606 LECT: 20 OO SOOI PO 5.850 |...... 6.097 [MS...... 03/27/2008. | 03/15/2036.
209111 EJ 8 | CONSOLIDATED EDI 5.25 7/1/2035..........coocmrveeereeiceeierenieneseesesisseiisssiies | e e LA19.011 | 119,011 | 100,000 | ... 113,713 (B33) [ covererererrienes [ e | e 5.250 |...... 4141 (U....... 05/15/2017. | 07/01/2035.
219350 AH 8 | CORNING INC DEBENTURE.........cocomtiimriiieniiriniiesisiiesiesesssssssisssienes | veenes . 2125332 | 125,332 | 100,000 | .. 99,798 12 | s [ [ 6.850 |...... 6.876 |MS...... 03/01/2010. | 03/01/2029.
22160K  AM 7 |COSTCO COMPANIES 3 5/18/2027..........ocorveererirerirserieneeieneisssesssssienes | ceveees [P (SO I 1FE ..201,570 |...100.146 | ................200,292 | ....... 200,000 | ... 201,497 (<) TR OO OO 3.000 |...... 2.906 [MN...... 06/27/2017. | 05/18/2027.
12626P AL 7 |CRH AMERICA INC......ooooiiiiiiiieiieieiiseeiieesiisesiessisessiss s | s 1] 2FE]| .. ..229,657 |...108.380 | ....cccc0verer233,017 | i 215,000 | ... 220,396 (1,610) [ oo | e | e 5.750 |...... 4.852 [JJ....... 04/17/2012. | 01/15/2021.
231021  AJ 5 |CUMMINS ENGINE SR UNSECURED 7.125..........cooovuinmiiiniinieneiieniiiens | s [P L TFE| e 130,358 |...131.606 | .................131,606 | ................. 100,000 | ... 128,577 (1,781) [ oo | e | e 7125 |...... 3.723 |MS...... 03/20/2017. | 03/01/2028.
231021 AD 8 | CUMMINS INC.....voorverreereeiieeesnneesneeesseessnssssssssssssessssssssssssssssssssssensssnnse | wonneee | oo | veveesnened [ cevens 1FE 127,195 |...123.971 ..100,000 | ... 120,820 (1,857) [ oo | e | e 6.750 |...... 4.003 [FA...... 05/21/2014. | 02/15/2027.
231021 AQ 9 |CUMMINS INC. . [P IO IOV 1FE| .. ..106,620 |...119.885 | ... 119,885 ....100,000 | ... 106,338 (134) | covererrrriiens [ [ 4.875 |.... 4.454 |AO...... 11/04/2015. | 10/01/2043.
126650 BJ 8 | CVS CAREMARK CORP..........cooiiiiieiiiriiiirceieseisessisseisseieeseisesssssssienes | cevenas [ [ (] 2FE| oo 100,398 |...119.130 | .ccoovvverreenns 119,130 | oo 100,000 | ... 100,216 (16) 6.250 |...... 6.219 |JD....... 12/18/2007. | 06/01/2027.
237194  AE 5 | DARDEN RESTAURANTS NOTES........cccoiniimmiiniinniicnsnississsissssenisnienins. [ eovenes | oo [eevenenenn | s 2FE .587,161 |...119.563 717,378 588,984 KX T STUUOUIO IPPRPORRRRPRRPIIRN) IV 6.000 |...... 6.172 |FA...... 09/03/2013. | 08/15/2035.
239753 DL 7 |DAYTON HUDSON CORPORATION.... I B IO (P 1FE| .. ...04,838 |..125.313 | ... ...62,657 . 59,619 (702) [ oo [ e | 6.650 |...... 4.361 |FA...... 10/12/2011. | 08/01/2028.
244199  BA 2 |DEERE & CO SR UNSECURED 7.125 3/3/......ccocmmvverririnerieneiieneiseseiiesiis | s e | e 1FE| e 136,111 | ..137.574 | .ccooone 137,574 | oo 100,000 | ... 134,551 (1,560) [ ..o | e | oo 7125 |...... 3.773 |MS...... 03/20/2017. | 03/03/2031.
244199 AW 5 | DEERE & COMPANY.......coiiiiiiiiiienisriiiiesiiesiesisesssssssiessessesesnssens | seenes e | 1FE .129,760 |...126.275 126,275 ....100,000 | ... 124,195 (1,793) [ oo | e | e 6.550 |...... 3.789 |AO...... 10/06/2014. | 10/01/2028.
24702R  AM 3 | DELL INC....iiicececeiseiresiessiessisseessssssss s | cevinas [0 IO i I 3FE| .. 107,042 |..... 91.250 | .... ...91,250 ..100,000 | ... 106,013 (141) [ oo [ e | e 5.400 |..... 4.956 [MS...... 11/08/2012. | 09/10/2040.
250847 DZ 0 |DETROIT EDISON 5.45 2/15/2035...........covvririeririiriiniinsiiesiesisssississiiess | e [P I (A 1FE| oo 241,402 |...120.566 | ................. 241132 | ...... 200,000 | ... 240,677 (725) | ceveorenrieens [ [ 5450 |...... 3.821 |FA..... 07/25/2017. | 02/15/2035.
25159N AW 5 | DEVELOPERS DIVERSIFIED REALTY.......ccoooiimiiiiniiiineisneissesissniessneinnns | o e | . . ...102.729 155,121 ...151,000 | ... 151,480 (842) | covoovvecricenns [ e [ 7.500 |...... 6.893 [MN...... 01/03/20086. | 07/15/2018.
25243Y  AH 2 |DIAGEO CAPITAL PLC......coooiiiiiiriiiniiereiiereiisesesiesesiesesiesesissessesssiesenes | cereees e . LA31721 L 131,721 ...100,000 | ... 131,744 (B5B) [ cvveveeverrrirenes [ e | e 5.875 |...... 3.543 [MS...... 09/13/2017. | 09/30/2036.
386088 AH 1 |DIAGEO INVESTMENTS CORP.........cosvvviiriiiniiinriisssiissiisssisnessnsissnnies | s . 300,044 |..148.493 | ... 296,985 | ....... 200,000 | ... 295,394 (3,883) [ ..oovvurverrierins | e | s 7.450 |...... 3.693 |AO...... 10/18/2016. | 04/15/2035.
254010  AD 3 | DIGNITY HEALTH......ooiiiiieiiieiiieeieieeisseeissssissssissssssssssssssssssssssnesssnenes | e e ..107,930 |...103.247 103,247 ...100,000 | ... 106,697 (880) [ cvveveevernrrerrnes [ oo | e 3.812 |...... 2.731 [MN..... 08/04/2016. | 11/01/2024.
254010  AB 7 | DIGNITY HEALTH DEB.......stiviririreriririeesisssisessisesssssssissssssssssssssssns | e e ..104,253 |...100.096 | .... 100,096 ....100,000 | ... 104,106 (92) [ oo | e | s 4.500 |...... 4.231 |MN...... 05/19/2016. | 11/01/2042.
257375 AF 2 | DOMINION GAS HLDGS LLC.......cooeieeiierireiieceicseisseeiseseseesssssesssnenes | s e 201,525 (..112.041 | ... 224,081 | ....... 200,000 | ... 201,463 (0725) 1 TR VSOOI OO 4.800 |...... 4750 [MN...... 10/21/2015. | 11/01/2043.
257559 AJ 3 |DOMTAR CORP ST UNSECURED... . [ .212,891 |...109.709 219,418 . 200,000 | ... 211,676 (209) ....8.250 01/02/2013. | 09/01/2042.
260003  AG 3 |DOVER CORP.......ccooiiriirriinniinsiissiisssissssssssssssssssssssssssssssssssnenes | oo e ..268,395 |...136.233 272,465 | ...... 200,000 | ... 265,129 (1116) | oo | e | e 6.600 10/26/2017. | 03/15/2038.
260003  AK 4 | DOVER CORP.........coomiiiiieiiiririeesiesesisesiesssisssssssss s sssesssssesssenenen | s e 113,165 |...122.464 122,464 ..100,000 | ... 112,443 (300) 5.375 07/06/2015. | 03/01/2041.
260543 BE 2 |DOW CHEMICAL CO....... I 112,276 |...117.554 117,554 ....100,000 | ... 104,731 (753) v 1375 02/04/2008. | 03/01/2023.
26442C  AA 2 | DUKE ENERGY CAROLINAS........c.covvirieiieinirierierisesenissessesiesssesssenssssenes | cevees ] ..248,387 |...132.329 264,657 | ....... 200,000 | ... 245,621 (TATE) | oo e | e 6.100 03/28/2016. | 06/01/2037.
263534  BR 9 |E. 1. DUPONT DE NEMOURS.......cccomiumririmeinneimeriesesnessesississsssssiessssnsns | soneees e ..228,605 |...121.507 243,014 | ....... 200,000 | ... 226,103 (854) 5.600 10/27/2015. | 12/15/2036.
277432 AB 6 |EASTMAN CHEMICAL CO - DEBENTURE . e 112,960 |...120.878 120,878 100,000 | ... 104,649 (615) coern1.250 11/30/2004. | 01/15/2024.
278058  DH 2 |EATON CORP........coooiiiiieiieceiieseiieceiisesiesesiesesssesssesi s | i e ..100,533 |...105.265 105,265 ...100,000 | ... 100,052 (B9) | v | e [ 6.950 03/17/2009. | 03/20/2019.
278642 AE 3 |EBAYINC ..94,995 | ... 99.098 | ..cooieerrenn99,098 | i 100,000 | .. 97,098 584 | ..o | e | e 2.600 03/25/2014. | 07/15/2022.
532457 BA 5 |ELILILLY & CO ..252,687 |...127.824 200,000 | ... 249,880 (1,753) ......5.550 05/18/2016. | 03/15/2037.
268648 AN 2 |EMC CORP.......cccoiiiiriirinrisnicssissiesisnissississsissississnssessssssssessnssnses | eovenes | oo | cenneenns 1| i SFE | i, 100,489 | ... 96.415 | ..o 96,415 | L 100,000 | ... 100,301 (53) [ o | e | s 3.375 04/08/2014. | 06/01/2023.
291011 AQ 7 |EMERSON ELECTRIC CO.... LA24734 249,469 | 200,000 | ... 242,965 (RTINS I 6.000 03/20/2017. | 08/15/2032.
291011 BB 9 |EMERSON ELECTRIC CO.... e . . ..129.508 | .......cc...... 129,508 | oo 100,000 | ... 122,974 [(GKG1:) T SOOI UTURTORRRTON PR 6.125 11/20/2015. | 04/15/2039.
29364G  AF 0 |ENTERGY CORP.......oooiririiiiieiisierissiniiesiiesiesissssssisssiesiesssesssssins | soenes [ [ .. 105648 | oo 211,296 | ....... 200,000 | ... 200,746 [V242) ] [T ST PR 5.125 10/04/2010. | 09/15/2020.
29364W 50 4 |ENTERGY LALLC 5.25% PFD.......cccocovmiiriiniriniissccicississsisssissisnnions | covea O IR [N 1FE]| ................100,000 |..... 25.100 100,400 ...100,000 | ... 100,000 | oo [ e [ e | | 5.250 06/26/2012. | 07/01/2052.
29364W AT 5 |ENTERGY LOUISIANA LLC.......ccooririiciinriiiinissieiesisesssissiesissiiennes | svvis JP PP IO 1FE| .. . ..104.463 | .... 104,463 ...100,000 | ... 102,521 (227) | ceveoerrnnieens [ [ 5.000 04/21/2017. | 07/15/2044.
293562 AD 6 |EOG RESOURCES INC.........coooiiriiriiiriiiceisnsisnsississsssssssssesssinns | e e | 2FE| s 126,254 |..119.664 | ............... 119,664 | .ooocovvvirnn 100,000 | ... 120,780 (1,598) | ..o | e | e 6.650 05/21/2014. | 04/01/2028.
294628 50 8 |EQUITY COMMONWEALTH......ccooiiriiiriiiereiiereiieceiiesesiseseseesesiesesiesssienes | s [V (ORI 2FE ..100,000 |..... 25.400 101,600 | covvoervrie 100,000 | ... 100,000 | cvvooeeverreiireiirs [ e | e | cereeeseienesenees | e 5.750 07/20/2012. | 08/01/2042.
26884A BB 8 |ERP OPERATING LP 4.5 7/1/2044............ccoovvoiieiiiriinciisnisnnsssessnisniins | v [P (U I 1FE| .. .216,922 (...109.470 | .................218,940 | ....... 200,000 | ... 216,779 () U RPN DY 4.500 08/07/2017. | 07/01/2044.
29736R AG 5 |ESTEE LAUDER CO INC.......ccocooiriiiciinriieneissceieseeeseeesesssssssssssnsens | cevenns [ [ 1 1FE| e 104,384 |...112.565 | ..........c...... 112,565 | oo 100,000 | ... 104,293 [CCI5) 1 [OOSR EUSPUROO VOO 4.375 12/07/2016. | 06/15/2045.
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29736R AC 4 |ESTEE LAUDER COS INC.......cooooiiiiriiiieiiicneieseeieessieeseisessisesssssesseneies | cevinas . 131848 | ................263,696 | ....... 200,000 | ... 241,145 (1,129) [ oo | e | e 6.000 |...... 4411 MN...... 04/10/2017. | 05/15/2037.
30231G AT 9 | EXXON MOBIL CORPORATION.........coimmiiiriiiniiemeiissniesnniisnesssssssnssnns | cevenas e ..101.544 | .................203,089 | ....... 200,000 | ... 207,033 (472 [OOSR PO 3.043 |...... 2.550 [MS...... 06/02/2016. | 03/01/2026.
313747  AX 5 |FEDERAL REALTY | SrUnsecured 3.62.........c..coouvueurevemreemrneiieneiisniiiesiiins | e o] . 174,318 | ... 93.710 | ..o 187,419 | L 200,000 | ... 174,725 407 | oo | e [ e 3.625 |...... 4407 |FA...... 01/25/2017. | 08/01/2046.
313747 AV 9 | FEDERAL REALTY INVESTMEN........cvvniirmiinniieninniiiseiissiieniesisssssssinns | veenes [P I (i 1FE| oo 106,242 |...109.354 | ................109,354 | ....cccccvvnence 100,000 | ... 106,210 (B2) [ oo | e | s 4500 |...... 4.112 |JD....... 10/04/2017. | 12/01/2044.
31410H AQ 4 |FEDERATED DEPT STORES INC DE DEB.........cocoovurienrrinreinnerisseeiisnees | oo [P ORI I 2FE .112,500 |...105.525 ...100,000 | ... 106,466 [(CICI0) SRR SOOI PR 6.900 |...... 6.097 |AO...... 02/22/2005. | 04/01/2029.
316773 CH 1 |FIFTH THIRD BANCORP SUBORDINATED........cocossiiirriereiinneeieeeiinnniiens | s [P0 (ORI I 2FE]| .. ..224,378 |...152.701 ...210,000 | ... 220,864 (219) [ oo [ e | e 8.250 |...... 7.739 [MS...... 04/09/2008. | 03/01/2038.
338915  AM 3 | FLEET BOSTON FINANCIAL CORP.........covvvimirinniiisniiesniessneissssissniisnies | s e | 2FE| o 104,986 |..122.764 | .............122,764 | ................ 100,000 | ... 103,315 (217) | cevereererineinens v [ 6.700 |...... 6.266 |JJ....... 03/29/2011. | 07/15/2028.
341081 FE 2 |FLORIDA POWER & LIGHT.......oooiiiiiiiiieiiieieisseiseceeeseisesesesessenesenees | s [ (U i I 1FE .232,531 |..122.949 | ...............245898 | ...... 200,000 | ... 231,924 [(IOZQ ) SOOI SOOI PR 5125 |...... 4.049 |JD....... 04/10/2017. | 06/01/2041.
341081 EU 7 |FLORIDA PWR & LT 5.4 9/1/2035..........covvmrinirierisrininsisesienississssssiinnns | vovenes [P IO IOV 1FE| .. 122,661 [...123.017 | i 123,017 | e, 100,000 | ... 122,463 (198) | oveveerrrirriiens [ e [ 5.400 |...... 3.662 |MS...... 10/12/2017. | 09/01/2035.
341099  CB 3 |FLORIDA PWR CORP........ccooviriiiriiieceiieseeiesesiecesiesesiesessesessssesieseseenens | e [ [ (] 1FE| e 117,477 |..122.805 | ................ 122,805 | .ccccooonnncnn. 100,000 | ... 115,027 [(TA0 ) OSTT ST PR 5.900 |...... 4520 [MS...... 02/24/2014. | 03/01/2033.
30251B  AB 4 [FMRLLC.....ccoiiisicciiecscisscisssesssississssisssssssensssssessinnnes | veveins [ oo | eovesseen ] [ e 1FE 269,498 |..134.704 | ................269,409 | ....... 200,000 | ... 268,976 (522) | cevereererinrirnens [ e [ e 6.450 |...... 4.057 |MN...... 09/25/2017. | 11/15/2039.
345370 BJ 8 |FORD MOTOR CO - DEBENTURE . e | 2FE| .. ..226,500 |...121.539 | .................243,078 | ....... 200,000 | ... 207,315 (1,488) | ..o | v | e 8.875 |... 7.802 [JJ....... 02/14/2005. | 01/15/2022.
345370 CA 6 |FORD MOTOR CO - GLOBAL LANDMARK SE et | s [OOSR IO 2FE| oo 101,750 |...130.721 | oo 130,721 | 100,000 | ... 101,004 (72 ) TR ORI DY 7.450 |...... 7.332 [J....... 12/16/2004. | 07/16/2031.
358885 AA 9 |FROEDTERT & COMMUNITY HEALTH.......ccocvivinrirninnivenieninnisnisenieniees [ e | o [reverirenn | s 1FE ..204,377 {..106.662 | ................213,324 | ...... 200,000 | ... 204,169 (T8) [ oo | e | s 4.686 |...... 4554 | AO...... 08/18/2015. | 04/01/2045.
36158F  AD 2 | GE GLOBAL INSURANCE...........cooooiiriiiireiieceiieseiieceeiesesiesssiesesesssinesinas | ceneees B ST B 1FE ...99,500 |..137.548 | .............. 137,548 | ....ccc.cceennne. 100,000 | .. 99,672 15 [ o [ e [ 7.750 |...... 7.792 |JD....... 01/26/2009. | 06/15/2030.
369550 AZ 1 | GENERAL DYNAMICS 2.625 11/15/2027.........cccovrvvriinerireririsniinninsisesienins [ e el AFE | 97,748 96.819 | ..o 96,819 | i 100,000 | .. 97,758 10 | e [ [ 2.625 |.... 2.888 |MN...... 12/13/2017. | 11/15/2027.
369622 SM 8 | GENERAL ELEC CAP CORP.........ccoooviiriiiirriineiiseiieneiissssiesssisssesssennns | s 107.979 ...100,000 | ... 101,265 [(CIG1:) T SRRSO RPN PO 5.300 |...... 4.857 |FA...... 10/18/2011. | 02/11/2021.
369622 41 0 | GENERAL ELECTRIC CAPITAL CORP N N [l AFE ] 121,800 25.039 L A37,275 | 122,297 135 | oo [ e | e 4875 |..... 5.586 |JAJO.. 09/09/2013. | 01/29/2053.
36966R  6E 1 | GENERAL ELECTRIC CAPITAL CORP........cccocommviirriiiinnisnnisseiiseiensiinens [ o . .109.361 | 27,340 | 25,000 | .. 26,482 (22 USRI PO 5.400 |...... 4.141 |AO...... 03/08/2012. | 04/15/2023.
36966T DU 3 | GENERAL ELECTRIC CAPITAL CORP MTN......coooiiiimiiireeeeneeieneiieneeienes | ceveees ..104.865 | .................125,838 | ....cccceennne. 120,000 | ... 120,000 | oo [ e | e | e [ e 4.200 |...... 4.200 [MN...... 11/25/2011. | 11/15/2024.
372546 AU 5 | GEORGE WASHINGTON UNIVER.......ccccoviieiimiiiinirinniisiinsiesiesisseissinens [ e ..119.383 | .................238,766 | ....... 200,000 | ... 210,670 (192) [ coveoerveerriienns [ e | e 4.868 |...... 4530 |MS...... . R 08/21/2015. | 09/15/2045.
373298 BU 1 |GEORGIAPAC CORP NOTE.........coooiiiimeiineiinreieeneeiesesiesesesssesessesesssenens | s ..154.899 | ...........154,899 | ... 100,000 | ... 157,153 [C4<Z ) [T SN PR 8.875 |.....3.490 |MN...... . R 10/12/2017. | 05/15/2031.
373334 N 2 |GEORGIA POWER CO.. ...126.040 .252,080 | . 200,000 | ... 246,309 (1,199) 5,950 03/20/2017. | 02/01/2039.
373334 KE 0 |GEORGIA POWER CO.. . e ...100.270 100,270 | covvvviiienns 100,000 | ... 105,958 ({74 ) OSSO RPN PO 3.250 08/03/2016. | 04/01/2026.
373298 BN 7 | GEORGIA-PACIFIC 7.375 12/1/2025...........covveieeiieriieiiieneiseeeiseseiseseisenees | s e ..127.276 127,276 | oo 100,000 | ... 126,360 (1,385) 7.375 07/07/2017. | 12/01/2025.
375558 AX 1 |GILEAD SCIENCES INC.... I ..116.032 .232,065 | . 200,000 | ... 206,685 (121) .....4.800 03/20/2017. | 04/01/2044.
375558  AZ 6 | GILEAD SCIENCES INC.........cooooiimiiiniiiniiinisssiessiisssessesnsssnsisnisns | s e ...103.421 103,421 | oo 100,000 | ... 100,600 (40 O OO PO 3.500 11/13/2014. | 02/01/2025.
377372 AE 7 | GLAXOSMITHKLINE CAP INC.......coooiiiciiiiiiiniissieiiesiecesnsissisesissiisins | e o] ...141.073 423,218 | oo 300,000 | ... 384,001 (2,313) 6.375 03/27/2017. | 05/15/2038.
38143Y AC 7 |GOLDMAN SACHS.... ...128.939 257,877 |. 200,000 | ... 205,247 (150) ......6.450 06/13/2013. | 05/01/2036.
38141E T8 2 | GOLDMAN SACHS GROUP..........cooouireiireiieceiiseiiesesiesesiesesiesesesseseesenens | ceneees L A11.372 1,372 | o 100,000 | ... 100,000 | cvooeeeerriirreiirs | e | e | e | e 5.250 09/16/2011. | 09/15/2026.
38141G  CU 6 | GOLDMAN SACHS GROUP INC.......ccovvuuriiiinriineiierississiisssiesiesesesessssnns | voenes ..127.456 127,456 ....100,000 | ... 100,440 (4] [T TOTON ISVPRIRORIN DOV 6.125 08/24/2004. | 02/15/2033.
38141G ES 9 | GOLDMAN SACHS GROUP INC - ...116.817 116,817 100,000 | ... 100,411 (34) 5950 .. 01/17/2007. | 01/15/2027.
38141E W8 8 | GOLDMAN SACHS GRP INC NOTE: IO IO e ...110.000 110,000 ...100,000 | ... 100,000 | oo [ e [ e | e | s 5.100 |...... 5.100 | MON... ..5,100 | 06/17/2011. | 06/15/2024.
362311 AG 7 |GTE CALIFORNIA.......coooriiiriiiriiineienessnesneissessssssnssissssessnesesnnnins | ovnnes | oo | conevensnnee | e SFE | 0. 220,122 [ 86.625 173,250 | ....... 200,000 | ... 209,715 (T51) [ oo [ e | 6.750 |...... 6.063 [MN...... .13,500 | 06/28/2005. | 05/15/2027.
362320 BA 0 |GTE CORP. . 124.240 | .... 124,240 | oo 100,000 | ... 107,317 (502) [ cvveoeeveoerrienes [ e | e 6.940 |...... 5.978 |AO...... . cevnen.8,940 | 02/17/2005. | 04/15/2028.
362333  AH 9 |GTE FLORIDA INC......cooiiiriiiiniiiieeissisniissiisesiesisesesssssssessiesssesssssssens | seenes e | BFE | 423,401 | 86.750 | ..ovvvriirs 347,000 | ..oovrririrs 400,000 | ... 411,377 (785) | cevevvevrrirriens [ e [ 6.860 |...... 6.474 |FA......| oo 11,433 | e 27,440 | 06/05/2006. | 02/01/2028.
362337  AK 3 |GTENORTH INC.....oiiiiiiiiiiieceiieceieseeisceneesissssssssssessssssensesnssns | i e | e BFE | i 517,952 | 87.000 | ................435,000 | ....... 500,000 | ... 509,033 [(SHE) ] SRR SN P 6.730 |..... 6.484 |FA...... 06/21/2010. | 02/15/2028.
40621P  AA 7 |HALLIBURTON COMPANY-MEDIUM TERM NO........cosrrerrriiriinniiiiesriiennes | cevenne [P [ . . ..118.010 | ... 145,152 | covvverris 123,000 | ... 130,041 (583) [ cevererrererriienns [ e | e 6.750 |...... 5.940 [FA...... reeeennn8,303 | 09/02/2011. | 02/01/2027.
412822 AE 8 |HARLEY-DAVIDSON INC.......ccoooirriiimriiinniisneisnsissessssssisssssssssnsions | coneees [P L TFE| 308,743 |...108.804 | .....ccocoouunve 326411 | ... 300,000 | ... 308,577 (114) [ oo [ | 4625 |..... 4445 | | e 5897 | 11,563 | 06/01/2017. | 07/28/2045.
416515 AV 6 |HARTFORD FINL SVCS GRP..........coocvirriiireiiireiiereiieseeiesesiesesiesseeesssins | cereees [ (ORI 2FE ..100,398 |...103.613 103,613 | oo 100,000 | ... 100,046 (A1) ] oo | e [ 6.000 |...... 5.954 [JJ....... ...6,000 | 12/07/2009. | 01/15/2019.
41652P  AB 5 |HARTFORD HEALTHCARE CORP..........cccoovvivirriiinnnns . [P (U I 1FE| .. 354,514 |..123.299 | ................369,898 | ...... 300,000 | ... 352,714 [(CIOZA T ORI SOOI PO 5.746 |..... 4.588 |AO...... v 14,365 | 05/19/2017. | 04/01/2044.
42217K AW 6 |HEALTH CARE REIT INC.......oosiviiiiiiieieceiieereiseseesesieseseesesieseseesessenens | cevenas [ (] 2FE| o 100,005 |...108.668 | ................. 108,668 | .....ccoovvvvnnee 100,000 | ... 100,002 1(0) ) [T RSP SO 5.250 |...... 5250 (U | oo 2,421 | 5,250 | 01/09/2012. | 01/15/2022.
427866 AW 8 |HERSHEY COMPANY......coooiiiiiiiiniiineisssissssisssesssssssessssssessssesssssssnns | ceveees ] (1 AFE| oo 189,114 | ..... 95.257 | oo 190,514 | ...... 200,000 | ... 189,357 207 | oo | e | e 3.375 |...... 3677 |FA..ooo| coerenn2,550 | e 6,863 | 10/27/2016. | 08/15/2046.
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428236 BR 3 |HEWLETT PACKARD CO.....cosmiviiiiiiiiieseieneieseiseneisessisesesssssessssesnnness. | ceneven | o [ eevirenenes e 2FE| oo 522,931 |..106.931 | ..cccoovvunne 534,656 | ....ooocoevenenn. 500,000 520,110 (B97) [ oo [ e | e 6.000 |...... 5.690 [MS...... 04/03/2013. | 09/15/2041.
428236 BV 4 |HEWLETT-PACKARD CO SR UNSECURED...........c.cccovvvmmmmiinmniinnnisnniiinnii | cervi | oo [ e | 2FE ..100,506 |...106.291 106,291 ....100,000 100,213 (1<) 1 O OO OO 4.650 |...... 4590 (JD....... 11/13/2012. | 12/09/2021.
437076 AS 1 |HOME DEPOT INC......cooiiiiriiiriiiiceeiesesiseeiesssisse s | cereees Al 1FE| .. ...83,198 |...135.321 | .... 135,321 ....100,000 86,453 328 | oo [ e [ 5.875 |...... 7195 |JD....... 02/21/2008. | 12/16/2036.
437076 AU 6 [HOME DEPOT INC.....ooiviririiiiinniiesierireississiiesiesessssssssssiesssssssssssnins | connien | oo | veveseneens o AFE | oo 242,388 |...127.363 | .....ccoorvrenn. 254,725 | ... 200,000 241,197 (U472 [T ORI PR 5.400 |...... 3.997 |MS...... 07/06/2017. | 09/15/2040.
438516 AT 3 |HONEYWELL INTERNATIONAL......c.covverrrerirmerierereesenssnrsseniersesssensssnsnnns | vevenee | oo | eevenerenn T [ s 1FE .129,460 |...130.049 130,049 ....100,000 127,881 [(CL<IC) ) SRR SOOI PR 5.700 |...... 3.665 | MS...... 05/18/2016. | 03/15/2037.
438516 BB 1 |HONEYWELL INTERNATIONAL........coetvviririmmerinerieneiseseiessisssessseseissseies | ceveees Al 1FE| .. 117,323 |..128.393 | .... 128,393 ....100,000 116,069 (400) [ covooneverrirenes [ e | e 5.375 |..... 4275 |MS...... 09/16/2014. | 03/01/2041.
438516 AR 7 |HONEYWELL INTL INC NOTE 5.700% 3/......coovrveimrinmieineeiineeisnnsissniinns | covei | o [ eevienenns L TFE| e 126,385 |...129.877 | ...ccoccovvveene. 129,877 | covvvveve 100,000 125,907 (G4 OO RTINS P 5.700 |...... 3.727 |MS...... 07/07/2017. | 03/15/2036.
40428H  PB 2 [HSBC USA INC.......coooiiiiiriieciiieneiseseseseiesesiesesiesssseseseesesssssssensssnnens | wvenes | oo | corevirennes | covens 1FE ..204,090 |..105.861 | ..............211,722 | ....... 200,000 201,212 (405) [ covooevecrrienes [ e | e 5.000 |...... 4762 |MS...... 11/03/2011. | 09/27/2020.
443510  AH 5 |HUBBELL INC 3.15 8/15/2027........ccomvuririiriiiieiierinseiesississiiesiesesssssias | eveens A e 1FE ..200,819 |..... 99.356 | .... 198,712 | ....... 200,000 200,804 (15) [ oo | e | s 3.150 |...... 3.100 |FA....... 10/18/2017. | 08/15/2027.
444859 BB 7 |HUMANA, INC.......oiiiiiiriiiireiiereiieseieseiiesesiesesiesesiesesissssissessssssssesessenens | ceneeen | o [ eevieneees 1 L0913 | 32,734 | o 30,000 29,605 8 | e | e | e 4625 |..... 4715 |JD....... 03/05/2013. | 12/01/2042.
459200 AR 2 [IBM CORP.....cooiiiiiiiiiiisiiss e | e ..124.728 124,728 ....100,000 118,032 (1,521) [ oo | e | e 6.220 |...... 3.943 |FA...... 03/24/2014. | 08/01/2027.
459200  GS 4 [IBM CORP........ccooieiiieiiseiisesissisesi e | cenenes . . ...130.662 | ... 130,662 ....100,000 115,862 [G720) RO RPN PO 5.600 |..... 4458 |MN...... 10/27/2015. | 11/30/2039.
459200  JH 5 [IBM CORP.......ccoooiiriiiriiicieisceiissesiesesiesesissssissssnessssssssssssssssssssssssssnnneeon | ceneee | oo [ eeveneen | i 1FE| e 111,495 | ..118.215 | oo 118,215 100,000 111,369 (126) [ coveoeveereiienes [ e | e 4700 |...... 4.021 |FA...... 06/01/2017. | 02/19/2046.
452308 AT 6 [ILLINIOS TOOL WK......covveiiimriiiiiinirirsiiesinsiienisenisssisssisssssessenssssssenssnnses | vevenee | oo | evvenneen ] [ s 1FE ..101,300 |...104.674 104,674 ....100,000 100,846 (127) | cevereerrennieens e [ 3.500 |...... 3.341 |MS..... 04/08/2014. | 03/01/2024.
452308  AQ 2 [ILLINOIS TOOL WKS INC........ccoooreeimieiirreeineriesesieeesissssisessssessesssesseesneees. | ceveees Al 1FE| .. .120,573 |...120.356 | .... 120,356 ....100,000 119,954 (525) [ cvveoeeverereienes [ e | oo 4875 |.... 3.615 [MS...... 10/25/2016. | 09/15/2041.
458140 AK B |INTEL CORP.......ooviviirriirriirriiessiissesisssssssssessssesssssssssssssssssssssssssssssns | coneeen | o [ eevereennes o 1FE | oo 101,934 |..120.174 | ccoovveene. 120,174 | oo 100,000 101,832 (G ST EOTOTROROIOR DU 4.800 |...... 4.671 |AO...... 06/15/2015. | 10/01/2041.
458140 AN 0 [INTEL CORP.......ccoovirriiiriiirriieneissseisssisnessnssessssessesesnsssssnsssssssnnsens | oonene | oo [ eevenenn | i 1FE ..204,498 |...110.040 | .................220,080 | ....... 200,000 204,862 [CSIS) N RO SOOI VOO 4.000 |...... 3.803 | JD....... 06/27/2017. | 12/15/2032.
461070 AG 9 |INTERSTATE POWER & LIGHT Al 1FE| .. 128,934 |...1133.900 | ..o 133,900 | i 100,000 126,408 [(722) ) [OOSR ST PO 6.250 |...... 4.349 [JJ....... 05/01/2014. | 07/15/2039.
472319  AC 6 |JEFFERIES GROUP INC.........coovviirriiincincisneisssisssissnsissssissnsissniisnnns | coneies | oo [ eeviennins L 2FE| s 464,074 | 13717 | ool B1T27 | 450,000 462,117 [(CICIC T ORI RSN PN 6.250 |...... 6.004 [JJ....... 06/11/2013. | 01/15/2036.
472319 AE 2 |JEFFERIES GROUP INC........oooiiiiiiiiceiiceieseiisseeecseisssisessiesssssssenes | ceneees L6473 290,432 | 250,000 261,505 [CCICZy RO SRR PR 6.450 |...... 5.810 [JD....... .16,125 | 06/17/2013. | 06/08/2027.
476556 CP 8 |JERSEY CENTRAL PWR & LT WISENIOR........coooviiimriiiiiriniicnnivenienins | v 2122239 | e 244,478 | L 200,000 209,482 (278) | ceveveereirrieens [ [ 6.400 |...... 5.972 [MN..... 112,800 | 12/03/2013. | 05/15/2036.
24422E  SP 5 | JOHN DEERE CAPITAL CORP.........cooiirirreireiineeieneseeseseesesissesesnsseenes | ceveees ...102.974 ....100,000 105,042 (T12) [ oo [ e | e 3.350 |.....2.498 |JD...... 06/02/2016. | 06/12/2024.
478160 AN 4 | JOHNSON & JOHNSON..... ..137.188 100,000 124,138 (785) 5,950 04/17/2014. | 08/15/2037.
478160  BY 9 [JOHNSON & JOHNSON........ccovviiriiiiriiiniinsisssissssssssscsssssssesnsieans | coneees . . 101,439 |..... 97.518 ....100,000 101,222 [((1S1C) ] [OOSR SOOI PO 2.450 06/08/2016. | 03/01/2026.
478165 AH 6 | JOHNSON (S.C.) & SON INC........ooiiiviieiireiiicieieeceieeseiseseiseseiseseseseinnnes | ceneven | o [ eevieeeies (] 1FE| oo 233,416 |...116.901 200,000 233,223 [ 1cic) ) [OOSR B 4.750 09/15/2017. | 10/15/2046.
48125X GW 0 |JP MORGAN CHASE & CO........ 25| ... 1FE 100,000 |...106.841 ....100,000 100,000 ......5.000 03/22/2011. | 03/25/2031.
48125X SN 7 | JP MORGAN CHASE MULTI STEP UP.......ocoiiiviiiriiiiciinniennisssiissnessnenes [ e 25| ... 1FE 200,000 |...106.354 | ...............212,708 | ...... 200,000 200,000 [ ..ooovvereiiiniiiens | e [ e | s | 5.250 06/07/2011. | 06/10/2031.
491674 BG 1 |KENTUCKY UTILITIES CO 122,661 |...123.388 123,388 ....100,000 121,866 (622) 5.125 09/19/2016. | 11/01/2040.
494368 BC 6 |KIMBERLY CLARK CORP 142,912 |...142.347 142,347 100,000 142,464 (448) .....6.625 09/13/2017. | 08/01/2037.
494368 BU 6 |KIMBERLY-CLARK CORP...... 102,140 |..... 98.715 ..98,715 ....100,000 101,822 (200) | eveveerrenneirens [ e [ e 2.750 05/25/2016. | 02/15/2026.
494368 BL 6 |KIMBERLY-CLARK SrUNSECUred 3.7 B/.......c..vveveriiiierieniieissieseiiesienies | ceveene . ..94,873 | ... 99.720 ...99,720 ....100,000 94,978 105 | oo [ e [ s 3.700 01/25/2017. | 06/01/2043.
49446R  AJ 8 |KIMCO REALTY CORP.. A ..103,806 |...107.475 107,475 100,000 100,654 (342) ....6.875 10/13/2009. | 10/01/2019.
494550  AJ 5 |KINDER MORGAN ENER PART........ccooomiimiiriiniinniissiesiceinsississinnss | v ..123.944 ....100,000 102,716 (121) | cevererenrieens [ [ 7.400 07/01/2008. | 03/15/2031.
494550 AT 3 |KINDER MORGAN ENER PART........cooouiimiiimiiiniississsissneissssessssssninns | cevenes ...110.709 424,324 (859) [ covvveevereriiienes [ e | e 5.800 09/27/2013. | 03/15/2035.
494550 BE 5 |KINDER MORGAN ENER PART........ccoouiriiimiiinniiinseissneiseseisessisssesoseseions | cereees . ...106.583 . 100,088 [CCI0) ) ORI EOVTORTORROROOR DU 5.300 06/03/2010. | 09/15/2020.
494550 AL 0 |KINDER MORGAN ENERGY PARTNER NOTE........cccoouvmmrimmmmnineiiinnineninnns | onnie | oo | veverineens 1] e2FE | 2128.304 | 89,813 | e 70,000 77,377 (B0B) | veveeverienriinens [ e [ 7.750 06/19/2003. | 03/15/2032.
500255 AN 4 [KOHLS CORP........coiiiiirieireieceiieresieseseesesissesesesesissesssseseesessesssiesssisnns | oo ..102.555 | .................615,330 | ...... 600,000 599,609 (<) RO EOSPROO OO 6.000 08/28/2013. | 01/15/2033.
50075N  AC 8 |KRAFT FOODS INC.......ccooooirriirriiinriiisssiiesinsisssnssssssisssssnsssssssssans | coveoas . . L A24876 | e 124,876 | 100,000 103,929 (177) | ceverinrcnrieens [ [ 6.500 02/05/2007. | 11/01/2031.
505588  BJ 1 |LACLEDE GAS GO.......cccoommiiimiiimiiisniiisnsiisssisssisssssssssssssssssssssssssssnssens | ovnnes | o0 | coveieninns 1 100,863 |...101.838 | .................101,838 | .....cccc0...... 100,000 100,541 [CCIL) [OOSR SOOI OO 3.400 04/16/2014. | 08/15/2023.
525555 AB 4 |LELAND STANFORD JR UNIV CALIF - DE.......cooouiriiiririineiieeniiseceiieceiieens | e .102,145 |...123.401 90,000 93,899 (XA ST ORI PN 6.875 01/14/2003. | 02/01/2024.
530715 AJ 0 |LIBERTY MEDIA CORP - SENIOR DEBENT..........cccomviimmriimriiennisnnicisniiinns | s . ..116,606 |...108.500 ....100,000 109,022 [GE:1<) U RPN P 8.250 01/21/2005. | 02/01/2030.
534187 AR 0 |LINCOLN NATIONAL CORP........cccoomimiiimriimrinnsissseeissseisssessssssssssssssnesnns | wvenes | v | coveveinns 1 109,165 |...124.048 | ................124,048 | ............... 100,000 107,533 (V211 SRR SN PO 6.150 06/29/2012. | 04/07/2036.
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534187 AL 3 |LINCOLN NATIONAL CORPORATION..........cosmrueiriernrinrenensesissneiesnsisnniis | eveeee | er | cerevireeens | cevens 2FE| o 105,551 |...100.979 | ...cocccc0e.e 100,979 | oo 100,000 100,137 (B38) [ coveoeeverervienes [ e | e 7.000 |...... 6.323 [MS...... 10/28/2009. | 03/15/2018.
539830 AZ 2 |LOCKHEED MARTIN CORP........cccccommmiiimmmiiinniinnisnnissniissnsissnsssssssssniinns | wvnnne | oo | convvienn [ i 2FE ..19,909 |..114.307 | ..o 22,861 | oo 20,000 19,919 2 | i | | e 4.850 |...... 4879 [MS...... 12/13/2013. | 09/15/2041.
544152 AB 7 |LORILLARD TOBACCO CO COMPANY GTD........cooovvermrrerrerereeeirereisenniienes | weeees [ [ 2FE]| .. ..203,957 |(...109.639 | .....cc........219,279 | ...... 200,000 201,100 (822) | oo [ e | e 6.875 |..... 6.617 [MN...... 02/04/2011. | 05/01/2020.
546676 AV 9 |LOUISVILLE G & E 4.65 11/15/2043..........coooovvvimireriirinrienissiienienissniiensins | e | [ vverienns o AFE | o 113,117 |..115432 | v 115,432 | oo 100,000 112,964 (153) | cevererrrinriirens [ e [ e 4.650 |...... 3.845 |MN...... 06/28/2017. | 11/15/2043.
546676 AU 1 |LOUISVILLE GAS & ELEC........c.cooiiiierriireiereiieceiseneessnesisssnsisnssisssnssnenns | wvenee [ oo | cereveneen [ e 1FE 122,684 |...121.411 121,411 ....100,000 121,890 ({722 SRR ST PR 5125 |...... 3.681 |MN...... 09/19/2016. | 11/15/2040.
548661 AK 3 |LOWES COMPANIES NOTE BOOK ENTRY......coooiuuiiiiiiniinniienienisssisninns [ e [ 1FE| .. ..302,668 |...129.087 387,261 ...300,000 301,630 (100) [ coveoeeveerviienes [ e | e 6.500 |...... 6.433 |MS...... 06/03/2008. | 03/15/2029.
573284 AJ 5 |MARTIN MARIETTA MATERIAL SRNOTES.........ccooooimmmiimnmiiiniieniisneiisnies | v [ or | cereviinns L 2FE| o 100,005 |..121.495 | ....cccoovvrnnnee 121,495 | oo 100,000 100,004 1(0) ) [T SOOI PO 6.250 |...... 6.250 [MN...... 05/08/2012. | 05/01/2037.
578454 AC 4 [MAYO CLINIC......coocoiiiiiiiriiiiriiienisereieeseiseseseseissessssssssssessssensssssssesnssnnns | ovenes | oo | coveviinns (] AFE| oo 93,063 |...104.905 .104,905 ....100,000 93,458 M2 | e | 4.000 |...... 4404 |MN...... 04/09/2014. | 11/15/2047.
55262C  AH 3 [ MBIAINC...oiiiimiiiiririieiiceiiessi s snssssnines | cevenas 2| 3FE .78,000 |..... 99.750 ...77,805 78,000 78,000 [ oooverreriernrienies [ v | v | e [ e 6.400 |...... 6.400 | FMAN. 07/17/2007. | 08/15/2022.
579780  AK 3 [MCCORMICK & CO......coouirimiiriieriieeienesissesiesesisessisseseesssssssssssssssssssssssons | ovenes | oo | coveviinns (] 2FE| oo 215,432 |...100.664 | ...........c.... 201,328 | ....... 200,000 213,281 (1,577) | oo | e | e 3.250 |...... 229 [MN...... 08/18/2016. | 11/15/2025.
58013M  EF 7 | MCDONALDS CORP 6.3% 3/1/38.......cooiervierriismeiieneiiensisnsisnssssnnsinnnsens | wvnnes [ oo | cenvvennn [ i 2FE ..131,505 |...133.306 133,306 ....100,000 128,608 (889) | vvveeeivriiens [ [ 6.300 |...... 4.186 |MS...... 07/28/2014. | 03/01/2038.
582839 AG 1 |MEAD JOHNSON NUT 4.6 6/1/2044............ccocooiiviiiniiiciiiniesnissnissniiinns | s Al 1FE| .. ..108,805 |...111.491 111,491 ....100,000 108,770 (6C15) 1 [OOSR OO 4.600 |...... 4.050 [JD...... 10/26/2017. | 06/01/2044.
582839  AF 3 | MEAD JOHNSON NUTRITION C......cooourieimriiiniriineiieneiesesiesessssssssesiieens | wveeee [ oo | cerevienns o 1FE| e 127,948 |..126.871 | .ccoovvcenee 126,871 | oo 100,000 127,725 (223) [ oo [ e | 5.900 |...... 3.987 [MN...... 09/20/2017. | 11/01/2039.
58506Y AR 3 |MEDSTAR HEALTH INC......ccccooimiimiiiiriniinciieniieeisenisninsiiesssssiensenessnisennss. | vevnee | oo | evvenneen ] [ s 1FE LO4TT4 L 93.549 ...93,549 ....100,000 95,182 258 3.699 |...... 4.166 |FA....... 05/25/2016. | 08/15/2031.
585055 AQ 9 [MEDTRONIC INC.......coooiiiiiriiiriiieneieseiiecesiesesiesesiesesesesesesesssiesesiesesines | e Al 1FE| .. 127,776 |...138.448 138,448 ....100,000 125,304 [(CIC7 T SRR SR PN 6.500 |...... 4616 [MS...... 03/10/2014. | 03/15/2039.
585055 BD 7 [MEDTRONIC INC......coooirviriiirriieiiieseiinesisesssssssssessssesssssssssssssssessssnees | vneee | or | cevevininns o 1FE | oo 102,623 |..114.537 | .cccovvvrreenn. 114,537 | oo 100,000 102,505 (CS1) 1 TSI EOPSTORTROROTOR DUOOR 4625 |...... 4.460 (MS...... 08/18/2015. | 03/15/2044.
585055 BT 2 |MEDTRONIC INC SrUnsecured 4.375 3...........ccoovuemmuimimeiinniisnissiissniinns | s 112,731 112,731 ....100,000 112,141 27 (20 R EOIOO DU 4375 | ... 3.437 |MS...... 12/112/2017. | 03/15/2035.
806605 AH 4 [MERCK & COINC.........ooiiiiiriiiieieceiieceiieceiiesesiscesiesssie s | e . ...141.651 141,651 ....100,000 136,317 (1,207) [ oo | e | e 6.550 |...... 3.894 [MS...... 11/09/2016. | 09/15/2037.
589331 AD 9 |MERCK & COMPANY INC SENIOR NOTE..........ccocoimmmiiimmmiiinriinniisnsiisniiins | cvenes [ or | cereiinns 1 2126136 | e 126,136 | oo 100,000 102,149 (<) ] [OOSR SOOI PO 6.400 |..... 6.113 [MS...... 07/28/2008. | 03/01/2028.
590188 JF 6 |MERRILL LYNCH ...102.303 102,303 99,987 24 | e e | 6.500 |...... 6.526 |JJ....... 10/06/1998. | 07/15/2018.
59022C AB 9 |MERRILL LYNCH & CO. ...116.880 350,639 299,279 A [ | e | 6.220 |...... 6.266 08/21/2012. | 09/15/2026.
59156R  AE 8 |METLIFE INC ...130.963 .130,963 100,322 (13) | o | e [ 6.500 08/06/2008. | 12/15/2032.
594457 BT 9 |MICHIGAN CONS GAS.. ...123.533 86,473 75,822 (253) 5700 04/04/2012. | 03/15/2033.
594918  AJ 3 [MICROSOFT CORP........ccooviiiriinriinsiissiississssssssssssssssssssssssssnsnens | e ..116.874 116,874 99,547 T [ e [ 4.500 01/23/2014. | 10/01/2040.
594918  BL 7 |MICROSOFT CORP........ccooviiiriiiiririiiieiisssissssesseesss s | e . 117.210 117,210 99,666 6 4.450 11/10/2015. | 11/03/2045.
61746B  CY 0 |MORGAN STANLEY.. ..119.354 .119,354 97,608 201 ......6.250 04/10/2008. | 08/09/2026.
617446 7P 8 | MORGAN STANLEY SR UNSECURED ..107.218 107,218 100,609 (216) | ceveveererinerirens [ e [ e 5.500 02/02/2011. | 07/24/2020.
61747W  AF 6 | MORGAN STANLEY SR UNSECURED ...108.974 195,220 (64) 5.750 03/26/2012. | 01/25/2021.
61945C  AB 9 [MOSAIC CO.....coovvvirrirriiriiressseisseisnesssnssssnssssnssssssssssssssssssssnnns | eoenns | oo | eovseeeens | e FE | 14,939 | L 99.454 ..16,000 15,014 20 w4875 01/03/2014. | 11/15/2041.
61945C AD 5 |MOSAIC CO ...108.905 200,000 206,746 (283) | ceverneererineirens [ e [ e 5.450 12/19/2013. | 11/15/2033.
620076 AH 2 | MOTOROLA INC - DEBENTURE. . ...120.654 120,654 | cooovvvirrins 100,000 104,385 (446) | evvvvvvvrrirrieens [ v [ 7.500 04/16/2007. | 05/15/2025.
626717 AG 7 |MURPHY OIL CORP SR UNSECURED ..486,185 488,450 500,000 487,476 231 w5125 03/26/2013. | 12/01/2042.
635405 AM 5 |NATIONAL CITY CORP.........ccoovvimrrrrranes ....98,287 106,024 | ....ccoooevnienee 100,000 99,763 159 | e [ [ 6.875 03/03/2008. | 05/15/2019.
637071  AK 7 |NATIONAL OILWELL VARCO I........... ..185,464 176,402 | ...... 200,000 186,223 294 | e | e | s 3.950 08/05/2015. | 12/01/2042.
637432 MS 1 |NATIONAL RURAL UTILITIES ..318,882 |...105.028 315,084 | ....o.cccovevene. 300,000 318,436 (A48) | ..voooeverrrienns [ e | e 4.023 07/11/2017. | 11/01/2032.
637417 AD 8 |NATL RETAIL PROPERTIES 102,849 |...108.429 | .....ccccoevuuuee 108,429 | coovvvvverins 100,000 101,178 (298) [ cvveverrererrirenns [ e | e 5.500 11/15/2011. | 07/15/2021.
645767 AY 0 |NEW JERSEY BELL CO - DEBENTURES -..........coooiiimeinnniiinneissnesseneinnenins | veeee [ oo | coveviiennns | cevens 1FE ..207,875 |...120.527 241,054 | ...... 200,000 201,952 [(cIcle) TR SO PR 8.000 08/06/2002. | 06/01/2022.
650094 CJ 2 |NEW YORK TELEPHONE CO - DEBENTURES..........cccoouvimmiimminiivciinniinnis [ e [ 1FE| .. ..250,388 |...116.568 264,609 | ....... 227,000 241,063 (1,017) | oo v | e 6.500 07/10/2012. | 04/15/2028.
651639  AM 8 | NEWMONT MINING CORP........ccooommmiiiriiinniiinniisssiisssicsniisssssssssssssenns | cvnnes [ o0 | coneieinns L 2FE| s 382,535 |..127.874 | ..cccovvvvrnns 480,805 | ......ccovevene. 376,000 381,760 (141) [ oo [ | 6.250 08/01/2013. | 10/01/2039.
90131H  AY 1 |NEWS AMER HLDGS INC SR DEBT BOOKE..........ccoomuriememieiireriinniineneinenns [ evvree | oo | evereiiiins | e 2FE ..105,989 |...129.437 129,437 ....100,000 103,240 (262) | cevereereeineinens [ e [ e 7.430 08/18/2008. | 10/01/2026.
654106  AF 0 |NIKE INC 2.375 11/1/2026...........cocoomvrerrriirriinniisseissnisssessseisssisssinnnes | e Al 1FE| .. ...95,708 |..... 95.271 ...95,271 ....100,000 95,800 92 | i | s | e 2.375 10/11/2017. | 11/01/2026.
654106  AE 3 | NIKE INC SrUnsecured 3.875 11/1/2........uuvuerermreeerieineriesinenssensssissenssnnns | eevveee | | vovererenes (] TFE| e 194,808 |...104.719 | oo 209,439 | ....... 200,000 194,900 (725 TR ISR DO 3.875 01/25/2017. | 11/01/2045.
662352 AA 1 |NORTH SHORE LONG IS JEWISH NOTE.........cocoimiimiinninniireienisnicsniseies | e | [ v (. 15 N 103,721 |...1108.499 | .....ccccccvvuuee 108,499 | oo 100,000 103,585 (40 TR IR DU 4.800 03/11/2016. | 11/01/2042.
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662352 AB 9 |NORTH SHORE LONG ISLAND.........cocooiriiiriiireiireiiereieeseieeseseesesiesesienes | e . 129443 | 129,443 | oo 100,000 | ... 121,444 (A19) [ oo [ e | e 6.150 |...... 4707 |MN...... 08/13/2014. | 11/01/2043.
665772  BS 7 |NORTHERN STATES POWER CO........ccoovvimmiiiniiinriiisniiisnsiisneiessnsisssiins | s ..126.273 126,273 ...100,000 | ... 105,739 (1<) T OO SOOI PO 7125 | ... 6.158 [JJ....... 12/19/2007. | 07/01/2025.
665789 AW 3 |NORTHERN STATES PWR-WISC.... s | e e . . ..136.444 | ... 136,444 ...100,000 | ... 141,637 (1,351) [ oo | e | e 6.375 |..... 3522 [MS...... 08/12/2016. | 09/01/2038.
668074 AU 1 |NORTHWESTERN CRP 4.176 11/15/2044...........cocoonmvimrrinrnerverinrinenisninns [ e [P I (i TFE| oo 316,248 |...107.962 | ...ccoovvvvrnec 323,886 | ....... 300,000 | ... 316,095 (153) | cevererrrinriirens [ e [ e 4176 |...... 3.854 |MN...... 07/19/2017. | 11/15/2044.
668444 AP 7 |NORTHWESTERN UNI 3.812 12/1/2050..........cooomrveereeereeieeieeneeieseriesenes | s . 2] 1FE 100,699 |...101.530 101,530 ...100,000 | ... 100,689 (([0))) [ OO SO 3.812 |...... 3.728 | JD....... 10/27/2017. | 12/01/2050.
66988A  AE 4 [NOVANT HEALTH INC....coovoviiiiiiriieriisesiiessieseisesessessssesessssssessseesesins | ceneees [ [ (] 1FE| e 104,038 |...107.032 | ... 107,032 ...100,000 | ... 103,801 (CCI) ) TSRO EOPOTORPTORRTOROTOR DUOPOR 4371 |..... 4.130 [MN...... 12/16/2014. | 11/01/2043.
66989H AG 3 |NOVARTIS CAPITAL CORP........ccooorviiiriiireiireiisseisssiissesiessssenssessesesns [ cevenas [P L TFE| e 107,750 |...103.997 | ...ccoovvvveenee 103,997 | oo 100,000 | ... 106,359 (920) [ cvvoovevervieens [ e | e 3.400 |...... 2.317 [MN...... 06/23/2016. | 05/06/2024.
67021C AL 1 [NSTARELECTRIC CO......oovririiiiiireiiireeisresiesesissssiseseisessssssssssessssssssssens | cevenas [ (U i I 1FE 101,037 |..... 96.562 96,562 | ..cooviis 100,000 | ... 100,886 (96) | vveoerererriies | oo [ e 2700 |...... 2579 |JD....... 06/02/2016. | 06/01/2026.
649322 AC 8 |NY &PRESBYTERIAN HOSPIT............. ceererenesesenns | e [P (U I 1FE| .. .213,204 |...100.782 | .... 201,563 | ....... 200,000 | ... 212,583 (493) | cevereerrinrirens [ [ 3.563 |...... 3.115 |FA...... 09/26/2016. | 08/01/2036.
62952E  AC 1 [NYU HOSPITALS CENTER.......ccooiiiiiiiiiiieiisineissseiessisessieseisesessessssesenes | cevenes [ [ (] 1FE| e 108,100 |...114.270 | ..o 114,270 | oo 100,000 | ... 107,677 (153) [ oo [ e | oo 4784 |...... 42% [JJ....... 02/18/2015. | 07/01/2044.
674599 CG 8 |OCCIDENTAL PETROLEUM COR......cvvvuiiiiiciinininiissicesienseinsssiiens [ o JO PP I 1FE ..106,877 |...103.555 103,555 ...100,000 | ... 105,876 (4572 USSR RO PR 3.500 |...... 2.601 |JD....... 08/17/2016. | 06/15/2025.
674599  CJ 2 |OCCIDENTAL PETROLEUM COR........cooimiiimniinniireiiiseiisssieessiessssesniees | s [P (U I 1FE| .. 102,524 |...110.695 | .... 110,695 ...100,000 | ... 102,447 (G15) 1 RO OO OO 4400 |...... 4.249 (AOQ...... 04/07/2016. | 04/15/2046.
678858  BP 5 | OKLAHOMA G&E CO......coovuouiiiriiireiiceiiecesiesesissesiessssesssesessssessssessnenns | e [ [ o 1FE| e 114,412 | . 110.767 | ccoovvonee 110,767 100,000 | ... 113,998 (322) [ oo [ e | e 4550 |...... 3.701 [MS...... 09/15/2016. | 03/15/2044.
678858 BL 4 | OKLAHOMA GAS & E SR UNSECURED 5.85.... [ESTUTORIONT DO [P IO IOV 1FE 122,473 |..128.013 128,013 ....100,000 | ... 122,053 (420) | cevvrveerrinrieens [ e [ 5.850 |...... 4.306 |JD....... 04/10/2017. | 06/01/2040.
678858 BM 2 | OKLAHOMA GAS & ELEC CO.....ccooveurviieiirciiieceiseseissseiessisssssseseissseis | e [ (U i I 1FE| .. 119,429 |..119.557 | .... 119,557 ..100,000 | ... 118,610 (490) [ covooeevecriienes [ e | e 5.250 |...... 4.001 [MN...... 04/21/2016. | 05/15/2041.
68233) AH 7 |ONCOR ELECTRIC D 5.25 9/30/2040..........ccoomreriiiriiniiciieniieississiseiienns | e [P I (A 1FE| oo 241,134 |..124.685 | ................. 249,370 | ....... 200,000 | ... 240,932 (202) 5.250 |...... 3.887 |MS...... 10/26/2017. | 09/30/2040.
68235P  AE 8 |ONE GAS INC......coovoiiviirriicriercieseisssissnsissssesssnessssssssssssnsssssssssnsss | oenene | oo [ eevenenn | i 1FE ..105,5% |...103.667 103,667 | ..oocoovvrirane 100,000 | ... 104,477 [(GIET:) 1 PO RPN PO 3.610 |...... 2.774 |FA...... 05/19/2016. | 02/01/2024.
68235P AF 5 |ONEGASINC.... s | e B ST B 1FE| .. 221,739 |..113.889 | .... 227,778 | ....... 200,000 | ... 221,255 (B58) [ coveoeeverereiienes [ e | oo 4658 |...... 3.991 [FA...... 07/06/2017. | 02/01/2044.
682680 AN 3 |ONEOKINC NEW NOTE........ccoomiiiimiiimiiiniisssisseissssssssisssssnesssssesnenes | e [P L 2FE| s 484,766 |...114.335 | ..o 571,673 | ....... 500,000 | ... 486,867 388 | e | e | 6.000 |...... 6.257 |JD....... 08/14/2013. | 06/15/2035.
68389X  AS 4 |ORACLE CORP.........cooiriirriirieieceiseceiseseiesesssesssnesissesissssissesssnsssnnnins | conene | o [ eevevenn T | i 1FE .101,665 |...104.994 104,994 ...100,000 | ... 101,053 (170) [ oo [ e | e 3.625 |...... 3415 | ... 03/25/2014. | 07/15/2023.
68389X AV 7 |ORACLE CORP........ocosvrvirriirriinresnsisssisnsisssisssssssssssssssssssssssssnnsinnn | snnneen | oo [ eovinnne T | i 1FE ...99,855 |..111.135 | ... 111,135 ....100,000 | .. 99,866 5 | oo [ [ 4.300 |...... 4311 | ... s e 11/10/2015. | 07/08/2034.
68389X BF 1 |ORACLE CORP SR UNSECURED 4.125 5/1........cccoommrrnrniieneesecirsnnirnnnis | cevev | oo [ eeverene | i 1FE ...97,892 |..107.854 | ... 107,854 | oo 100,000 | .. 97,923 31 4125 |....4.254 |MN...... R 03/24/2017. | 05/15/2045.
686515 AA 5 | ORLANDO HEALTH OBL GRP.. ..207,136 |...101.955 .203,910 . 200,000 | ... 206,895 (143) b 416 04/15/2016. | 10/01/2044.
694032 AT 0 |PACIFIC BELL - DEBENTURES.... .226,484 |..122.914 245828 | ... 200,000 | ... 211,414 (1,038) | oo | e | e 7.125 10/29/2004. | 03/15/2026.
694308 GE 1 |PACIFIC GAS & ELECTRIC . .257,916 |...126.044 252,088 | ....... 200,000 | ... 256,441 (1,475) 6.050 06/01/2017. | 03/01/2034.
694308 GY 7 |PACIFIC GAS&ELEC 4.5 12/15/2041 I A ...106.869 .106,869 100,000 | ... 106,820 (101) 4500 05/23/2017. | 12/15/2041.
70109H  AJ 4 |PARKER HANNIFIN CORP........ccocoimiiiimiiiniinniensiisssiesssisssssssssesnsssnes | covenas e ...133.728 133,728 ...100,000 | ... 125,395 [C072 ) [OSRO RTINS PO 6.250 09/16/2014. | 05/15/2038.
713409  AC 4 |PEPSIBOTTLING GROUP INC.......coomriveiriririreiiessiieesiseseiessieseisessions | s e ...134.937 269,875 200,000 | ... 261,947 (3,151) 7.000 06/27/2017. | 03/01/2029.
713448 BS 6 |PEPSICO INC. . e . . ...120.399 .120,399 ...100,000 | ... 106,332 (158) . 4875 11/10/2015. | 11/01/2040.
717265 AM 4 | PHELPS DODGE CORP BOND.........ccocviurieimrieireiineeeesessssesisseseesesissenens | woenes JU (ORI i I 3FE ..211,243 |...109.500 219,000 200,000 | ... 209,428 [CCZ7 0 SRR ORI PO 6.125 01/17/2013. | 03/15/2034.
718172 BD 0 |PHILIP MORRIS IN.....ociiiiiririiriiniinniieriesiniisniseiiesiessssssssissessessesssnns. | eovenes | o | vvevirenes | vevens 1FE 2221113 [..114.218 228,436 | ...... 200,000 | ... 220,545 (283) | cevvvrerreinrienns [ e [ e 4.875 06/26/2017. | 11/15/2043.
718172 AC 3 | PHILLIP MORRIS INTL INC 123,221 |...135.326 .135,326 ...100,000 | ... 121,823 (628) 8375 | 09/16/2015. | 05/16/2038.
718546 AL 8 |PHILLIPS 66............... ...99,298 |...114.539 114,539 ...100,000 | .. 99,333 12 | s [ [ 4.875 |...... 4.920 |MN...... ..4,875 | 11/13/2014. | 11/15/2044.
724479 AH 3 |PITNEY BOWES INC NOTES.......cooomirrermrenereeresnnsessesssssssssssssssssssness | wovneee | oo | vovnvneend [ cevens 3FE ..211,920 |...103.000 206,000 | ....... 200,000 | ... 201,984 (1,552) [ oo | e | e 6.250 |...... 5.391 |MS...... 12,500 | 05/23/2012. | 03/15/2019.
724479 50 6 | PITNEY BOWES INC NT. I B SOOI (P 2FE]| .. .212,698 |..... 24.420 | ... 205,641 | .ooovveernenns 210,525 | ... 212,577 (B3) | o | e [ 6.700 |...... 6.624 |MJSD. |.... .14,105 | 09/20/2013. | 03/07/2043.
737679 DB 3 |POTOMAC ELECTRIC POWER.......ccootiiiniiiiienisrisissiesienississsssssiiens | veenes [P I (i 1FE| oo 137,459 |..138.524 | .......ccccoouuee 138,524 | .ooovvvii 100,000 | ... 134,039 (1,104) [ oo | e | e 6.500 |...... 4.001 |MN...... 10/06/2014. | 11/15/2037.
693506 BE 6 |PPG INDUSTRIES INC.........ooiiiiieiiiciiieiieeciisseeieseieseiessessesesessnenens | s [P (ORI 1FE ..356,618 |...122.441 367,324 | ....... 300,000 | ... 355,434 (1,184) | oo | e | e 5.500 |...... 4233 [MN...... 03/24/2017. | 11/15/2040.
69352) AK 3 |PPL ENERGY SUPPLY LLC SENIOR NOTE . JOOO v [P IO I 4FE| .. ...98,316 |..... 62.000 | ... ...62,000 | ..o 100,000 | .. 98,536 40 [ e | e | 6.000 |...... 6.132 | JD....... 11/18/2013. | 12/15/2036.
74005P  BQ 6 [PRAXAIRINC.......cooviiiriiriiirisscssesessss s ssssssssnssesnnens | coneies [P L TFE| i 214,278 |..102.721 | .o 205441 | ....... 200,000 | ... 212,025 (1,383) [ oo | e | e 3.200 |...... 2.355 [JJ...... 05/10/2016. | 01/30/2026.
74052B  AA 5 |PREMIER HEALTH PARTNERS........c.coooviiiiriimnreinnrnireneeseneeisssesissnesissnennnnes | oereeen | oo [ eevevene | i 1FE ..198,906 |..... 95.718 191,436 | ....... 200,000 | ... 199,016 96 [ oo | e | e 2911 |..... 2.974 |MN...... 09/14/2016. | 11/15/2026.
740816 AD 5 |PRES & FELLOWS OF HARVAR.. [ ) IO B 1FE| .. 124,655 |..135.267 | .... 135,267 | oo 100,000 | ... 122,503 (684) 5625 |...... 4.016 |AO...... 09/16/2014. | 10/01/2038.
742718 AV 1 |PROCTER & GAMBLE..............osioverereeseseseeseesesisseseesssissessssssssssssesssssennss | seienes [P ISR IOV TFE| e 145,121 |..145.329 | ..ocovvernaee 145,329 | oo 100,000 | ... 136,698 (VYA 4] RN NSRRI IR 8.000 |...... 4.060 |AO...... 04/04/2014. | 10/26/2029.
742718 BH 1 |PROCTER & GAMBLE CO/THE.........cootvuiriiinriinriinesisessisesissssiesssissnnens | e ] (1 AFE| oo 135,222 |..124.462 | ....cocovvvveene. 124,462 | oo 100,000 | ... 129,796 (3,329) | oo | e | e 6.450 |...... 2.359 |JJ....... 05/10/2016. | 01/15/2026.
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742718  CB 3 |PROCTOR & GAMBLE CO.........cocoiriiiiiiiriiireiieseieseseisesessesessesesssessssesenes | s 2128675 | e 128,675 | oovvoecev 100,000 128,128 (626) [ cvveoeeveocrienes [ e | e 5.500 |...... 3.242 07/11/2017. | 02/01/2034.
743315 AL 7 |PROGRESSIVE CORP.........cccoooiimiiiimriinniinneisnsiissiissssssssesessssssssssesnnns | s ..129.270 | .................258,540 | ....... 200,000 199,912 T I OO OO 6.250 |...... 6.255 05/08/2008. | 12/01/2032.
743674  AX 1 |PROTECTIVE LIFE CORP SR NT......cooiiiiiiriiinmeiiereiieseieesesiesesiesesieseninnes | o . . . ..108.384 | .................108,384 | ................. 100,000 102,306 (1,185) | oo | e | e 7.375 |...... 5.998 01/12/2011. | 10/15/2019.
743756 AB 4 |PROV ST JOSEPH HLTH OBL........vrrermrirerersrisseisssssssssssssssssssssssnnens | vneee | or | voveverenns (i 1FE| oo 202,100 |..... 96.872 | ... 193,744 | L. 200,000 201,862 [E:74 ) (TSSO ST DO 2.746 |...... 2.626 09/21/2016. | 10/01/2026.
74456Q AP 1 |PUB SVC EL & GAS 5.25 7/1/2035..........cvveirininisriciissisniississiesisssinnss | v | e | eeveieneen | i 1FE L117,739 1..120.935 | ... 120,935 | 100,000 117,403 ((CK15) 1 U UOTRON POO 5.250 |...... 3.872 07/06/2017. | 07/01/2035.
74456Q  BK 1 |PUBLIC SERVICE ELECTRIC.......c.iiriiiriiriiiereiiereieeseiiseeisesesiesessssssiens | e Al 1FE| .. .211,232 |..100.617 | ................201,234 | ....... 200,000 209,283 (1,284) | oo | e | e 3.050 |...... 2.291 06/21/2016. | 11/15/2024.
74460D AC 3 | PUBLIC STORAGE 3.094 9/15/2027..........ccooovvreinniinniiiniisnessnissniissninns | eveies | oo | v L TFE| 201,068 |..... 99.356 | ..o 198,712 | e 200,000 201,047 (21) 3.09% |...... 3.030 10/11/2017. | 09/15/2027.
74531E  AA 0 |PUGET SOUND ENERGY INC.......ccoooouriimirriimiieneireneeienesiesesessessenssinnenens | ceveeen | oo [ eevevenn | i 1FE ..398,004 |...129.074 ....300,000 385,106 (6,232) [ oo | e | e 7.020 |...... 3.599 05/02/2017. | 12/01/2027.
745867 AP 6 | PULTE HOMES INC - SENIOR NOTES........vmvvirrrirnrineriresrisessieseennsiinns | e A 3FE| .. ..102,750 |...112.000 112,000 ....100,000 101,853 ()] [T TTIN NSRRI BN 6.375 |...... 6.187 07/21/2005. | 05/15/2033.
747525  AK 9 |QUALCOMM INC.......oiviiiiiiiriieriisceiseneiieseisseseisesessesessesessssessesssessesis | wvenee [ oo | corevienns (] 1FE| oo 208,078 |...107.555 | ........ccccco... 215109 | ....... 200,000 207,957 (99) | ovvvererrieriies | e [ e 4.800 |...... 4.547 05/23/2017. | 05/20/2045.
74836H AD 9 |QUESTAR PIPELINE CO... ..116.457 116,457 ....100,000 104,556 (107) [ oo [ e | e 4.875 |...... 4.556 09/16/2014. | 12/01/2041.
749136 50 1 |QWEST CORP e | | | e | e OFE | i 100,000 ] 23.750 ...95,000 ....100,000 100,000 | .ooooevriieiiniiienes [ e [ e | | 7.000 |...... 7.000 06/14/2012. | 07/01/2052.
74913G 30 3 |QWEST CORP 7.5% PFD.......ccocoummrriieriiieririnneeienesiresesissesisssssssssssssssssnnees | woveeee | ov | cenevveeens | e 3FE | . 28,250 | ..o 25169 | oo 28441 | e 28,250 28,250 | ..o | e [ e [ e | 7.500 |...... 7.687 09/14/2011. | 09/15/2051.
755111 AF 8 | RAYTHEON COMPANY. 132.917 132,917 ....100,000 138,278 (B47) [ oo | e | s 7.200 |...... 2.664 07/20/2016. | 08/15/2027.
755111 BX 8 |RAYTHEON COMPANY.........cooiriirieereireneeieneeienesienesisnnsissnssessssssnsnessnnnes | wovenee | oo | ceeeveneen ] [l TFE ] cii1..94,650 | ... 99.787 ..99,787 ....100,000 96,768 LIS T PRI IPPRRRRPIIR IO 2500 |...... 3.211 04/08/2014. | 12/15/2022.
756109 AG 9 |REALTY INCOME CORP. 120862 | oo 241,724 | ....... 200,000 206,172 (209) | oveveerrinrireens [ e [ 5.875 |..... 5.593 09/17/2013. | 03/15/2035.
759351 AG 4 |REINSURANCE GRP OF AMERICA ...107.060 107,060 ....100,000 100,657 (6722 (U ORI PN 6.450 |...... 6.074 11/16/2009. | 11/15/2019.
773903  AE 9 |ROCKWELL AUTOMATION........cviomieiimriiirciiieceiieceeiesesiecsseesesiseseesenies ...130.947 392,840 ...300,000 376,769 (2,223) | oo | e | e 6.250 |...... 4.322 03/20/2017. | 12/01/2037.
774341 AF 8 |ROCKWELL COLLINS INC......ccovviiirriceisscisesssi s LAM14.216 | 228,432 | ...... 200,000 229,509 [(GE<1:) ) USRS SOOI PO 4.800 |...... 3.899 08/22/2016. | 12/15/2043.
77829 AA 1 |ROSS STORES INC... ...101.392 304,176 | ....... 300,000 307,174 (U402 [ SN PO 3.375 |...... 2.969 09/13/2017. | 09/15/2024.
797440 BH 6 |SANDIEGOG&E ..120.181 120,181 | v 100,000 125,072 (2,825) | ..o | e | e 6.000 |...... 2.656 05/25/2016. | 06/01/2026.
78387G  AQ 6 | SBC COMMUNICATIONS........ ...115.240 115,240 ....100,000 104,959 (G0 [ SN PR 6.150 09/16/2013. | 09/15/2034.
78387G  AM 5 | SBC COMMUNICATIONS INC - GLOBAL NO.. ..119.195 119,195 ....100,000 100,266 (9) <orr.8.450 06/07/2007. | 06/15/2034.
808626 AG 0 | SCIENCE APPLICATIONS INT 207,931 |..... 98.836 197,672 | ....... 200,000 206,225 (256) | eveveeverinriiens [ e [ 5.500 12/18/2012. | 07/01/2033.
816851 AJ 8 | SEMPRAENERGY ...99,092 |...101.857 101,857 | oo 100,000 99,953 98 6.150 06/08/2009. | 06/15/2018.
828807 CE 5 |SIMON PROPERTY GROUP. 401,128 |...139.474 . 300,000 397,542 (1,995) ..r8.750 08/15/2017. | 02/01/2040.
78490F KA 6 |SLM CORP - EDNOTES...... 100,000 |..... 79541 | i 79,541 | 100,000 100,000 | ovooeeeirreiinnies [ e | e | e [ e 5.750 02/09/2004. | 03/15/2029.
833034  AK 7 | SNAP-ON INC Sr Unsecured 3.25 3/1/........couvveurveermrrvrnrerirnnerirseesissesnissnnesnnns | wveeee | ev | cervveveen [ i 1FE .201,424 |..101.618 | ................203,236 | ....... 200,000 201,317 (107) 3.250 02/15/2017. | 03/01/2027.
837004 BW 9 | SOUTH CAROLINA ELECTRIC & GAS ...115.352 .115,352 100,000 115,122 (696) ......5.800 10/27/2015. | 01/15/2033.
837004 CE 8 |SOUTH CAROLINA ELECTRIC & GAS.........coomiiimrrireriireriisseiseneisesiissneens | e ..118.216 118,216 ....100,000 118,067 [CY0/ 1 R OIS PR 5.450 08/12/2014. | 02/01/2041.
842329  AA 2 | SOUTHERN BAPTIST HOSPITA.......coovviiiiiinriinenienisrisiissiiessesissssssssenns | veenes ..115.158 115,158 ....100,000 102,660 (48) [ oo | e | s 4.857 06/02/2015. | 07/15/2045.
842400 FH 1 |SOUTHERN CA EDISON... ...132.262 132,262 100,000 127,634 (543) ......5.950 05/23/2017. | 02/01/2038.
842400 FC 2 | SOUTHERN CAL ED 5.625 2/1/2036............cooooeiiriiiiniinsiciienisesiseissiiens [ s ...126.266 126,266 ....100,000 124,902 (233) [ coveeevieerenenes [ e | e 5.625 10/04/2017. | 02/01/2036.
842434  CG 5 | SOUTHERN CAL GAS 5.75 11/15/2035............oovveereiireiiinnieseiissesissniienns | s ...126.565 126,565 ....100,000 125,260 [GYE) 1 [T RN PO 5.750 07/07/2017. | 11/15/2035.
842400 ES 8 | SOUTHERN CALIF EDISON CO.......coovvuuriiimeiicriiereieeseiieseisesesiesesssseaenns | e . . . ..128.795 128,795 ....100,000 127,717 (1,247) | oo | e | e 6.000 04/25/2016. | 01/15/2034.
26439R  AK 2 |SPECTRA ENERGY CAPITALB.75 2/15/32.......ccuvuvivrerierinrininisnisesinsinennne | ceenee | o [ vevevienns o 2FE| oo 108,019 |...122.239 | ...ccvvvverrnnne 122,239 | oo 100,000 105,148 (223) [ coveeereerriienne [ e | e 6.750 02/23/2007. | 02/15/2032.
852891 AC 4 | STANCORP FINL GROUP INC NOTE.........ccccoomvriiimrmnmrinnneeeneeissenisnnnessnnens | venee [ v | cerereveen [ e 2FE .103,152 |...107.211 107,211 | o 100,000 101,475 (22 0) 1 SRR SOOI PR 5.000 09/11/2012. | 08/15/2022.
854502 70 5 | STANLEY BLACK & DECKER..........coovviirriiinriiinrinsiencssssnssisssinniinns | oo [ (P 2FE| .. ..200,000 |..... 25.240 | ................201,920 | ....... 200,000 200,000 ..o e | e | e | 5.750 07/18/2012. | 07/25/2052.
855244 AK 5 | STARBUCKS CORP.........cosrriirriiiniiiineiiessiesssississssisssinesssssssssnsssnnns | innes | o0 | coneiennns L TFE| e 198,460 |..... 96.400 | ..ccoovvnnnns 192,800 | ....... 200,000 198,682 138 | o [ | 2.450 05/18/2016. | 06/15/2026.
863667 AG 6 | STRYKER COPR.......oooiiiiiiiriiieriiereiseseiseseiiesesiesesissessessssssessessssennsins | ovenee | oo | cereveneene ] [ e 1FE ...98,890 |...108.067 108,067 ....100,000 98,959 20 | e [ s [ e 4.375 06/18/2014. | 05/15/2044.
867914  AH 6 | SUNTRUST BANKS INC........ooviriiiriiiiriiineiiscsssesseissssssssssssssssssisnnss | cvenns [ o0 | coveviinnns | covens 2FE| .. ..104,048 |...115.152 115,152 ....100,000 102,399 (227) | cevereerrrinrinens [ v [ 6.000 06/01/2011. | 02/15/2026.
36158F  AA 8 | SWISS RE SOLUTIONS NOTES.........ccoovumeeiimeiieneniceeiesesissensesssesssessnnnns | ceveeen | oo [ eevevseeens | e AFE| oo 331,314 [ A22471 | oo 366,514 | ....... 300,000 313,465 (1,237) [ oo | e | e 7.000 11/30/2004. | 02/15/2026.
871829 AN 7 | SYSCO CORP......ccoiveiriitiiiessiisssiisseis s sssssessssessssesssinns | veees | o0 | covsvininns (1 2FE| s 137,083 |...134.606 | .......cccco..... 134,606 | .oovoorrirnnne 100,000 133,902 [CLL) ] TR SN PR 6.625 07/28/2014. | 03/17/2039.
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87612E  AK 2 | TARGET CORP........coooiiiiiiiiieiieceeiece e | cereees .129.610 | .o 259,220 | oo 200,000 230,995 [CHLC) ] TSI UTORTORRRTOIN PPN 6.350 |...... 4.966 |MN...... 06/27/2017. | 11/01/2032.
87236Y AF 5 | TD AMERITRADE 3.3 4/1/2027.........ccovuirviinreiineisnsisseisssisnsisssssnsiis | coneees ..100.909 | ................302,727 | ....... 300,000 300,115 1£:))) [ SO PO 3.300 |...... 3.295 |AO...... 07/11/2017. | 04/01/2027.
88163V AD 1 | TEVA PHARMACEUTICAL FINANCE.........ccoooiriiimeiereeireceiiesenieesiiseniiiens | cereees 100178 | 100,178 | 100,000 117,865 [(HE:) ] SOOI UTURTORORTOIN PO 6.150 |...... 4675 |FA...... 08/12/2014. | 02/01/2036.
882508 BC 7 | TEXAS INSTRUMENT 2.9 11/3/2027.......cccmrvnrvivnrineiverinrinnnissnisniensiinnnnenes. [ eovenes | oo | conneeees 1| et IFE | riiii00.99,255 | ... 99.670 | .oovereerrennn99,670 | oo 100,000 99,262 /A [TOTORINORN FOUPOORORIOTNOPOR PPN 2.900 |...... 2.987 |MN...... 11/20/2017. | 11/03/2027.
577778  AZ 6 | THE MAY DEPARTMENT STORES..........ccovemirierierireeiseisssessiessesssssssssseens | soeeees ...111.053 ....125,000 138,439 (TA14) | oo e | e 7.600 |...... 5.7% |JD....... 04/17/2012. | 06/01/2025.
88732 BB 3 | TIME WARNER CABLE INC COMPANY GTD........cosrvuimririrerirereiieneiieneiinenns | s ...104.229 ....150,000 157,051 (155) [ cvvereevererrienes [ e | e 5.500 |...... 5.150 |MS...... 05/15/2013. | 09/01/2041.
887315 AY 5 | TIME WARNER INC - DEBENTURES.........ccocooimiiiimiiiiniiieniisseieneiisneiiinenes | s 2102102 | 51,051 | 50,000 50,000 | .ovooerverrniiinniins [ | e | e | 6.875 |..... 6.875 |JD....... 10/18/2001. | 06/15/2018.
887315  BM 0 | TIME WARNER INC - DEBENTURES.........ccoooimiiimmeiinriieneeeseeiesesisesesienenes | e 2126731 253,462 | . 200,000 209,715 [(T44 ) OSTT SN PN 6.950 |...... 6.290 [JJ....... 10/28/2004. | 01/15/2028.
872540  AQ 2 |TUX COS INC.....coviiririrtiriiniieiesie s | soenes . . .187,010 |..... 93.844 | ................ 187,689 | ...... 200,000 187,839 829 2.250 |...... 3.051 |MS...... 04/24/2017. | 09/15/2026.
889175  BE 4 | TOLEDO EDISON CO......ccovrvumriiirriiceiieseiiesesiesessesesisesssssesesssssssssesssessess | woveees | or | covevirinns (] 2FE| .. 16,809 |...108.533 | ...ccoocceenreee 17,365 | oo 16,000 16,184 () OO ORI DU 7.250 |...... 6.709 [MN...... 05/01/2009. | 05/01/2020.
889184  AA 5 | TOLEDO HOSPITALITHE........coovemrveirriiereiieneiiereieeseeisssssssssissssssnsssnsnsins | oveeee | or | cerevereene [ v 1FE ..208,938 |..118.479 | ...............236,957 | ....... 200,000 208,613 (152) [ coveoeveervinenes [ e | e 4.982 |...... 4701 [MN...... 10/21/2015. | 11/15/2045.
89236T DR 3 |TOYOTAMTR CRED SrUnsecured 3.2 1.........c.cccovuummiimnniiiineisrissniisniis | ceveees Al 1FE| .. ..201,09 |...101.896 | ................203,792 | ....... 200,000 201,010 [CEIC) N [OOSR OO 3.200 |...... 3.135 | WJ....... 02/09/2017. | 01/11/2027.
896516  AA 9 | TRINITY HEALTH.....ooooiiiiiiiiieriisriieriseneiseseiseseisesesseseisessisessesssssssensins | e | oo | cereviinns o 1FE| oo 213,600 |...106.031 | ................212,062 | ....... 200,000 213,574 (26) | oo | e [ 4125 |...... 3.732 |JD....... 11/127/2017. | 12/01/2045.
89566E AH 1 | TRISTATE GENERAT Secured 4.7 11/1/.....ccvvuvivnrrverrerineinnicnninervenieninnns | vevvee [ oo [ evvenneen T [ 1FE ..308,260 |...109.089 | .................327,267 | ....... 300,000 308,125 (SIS RSO PO 4.700 |...... 4523 |MN...... .14,100 | 03/20/2017.| 11/01/2044.
902494 AD 5 | TYSON FOODS INC - DEBENTURES I I [ (P 2FE 112,921 [..122.405 | ..o 122,405 | 100,000 106,311 (A43) | oo [ e [ 7.000 |...... 6.148 [JJ....... ...7,000 |02/18/2005. | 01/15/2028.
912920  AX 3 |U S WEST COMMUNICATION INC.....ccooovurmrrirmmrireriimnsesseisessssseessssesinnens | s 2| 1FE 172,858 |..... 98.715 | .ovvvrreeenn 167,816 | o 170,000 170,954 (L7 [T ST PN 6.875 |..... 6.737 |MS...... 11/16/2007. | 09/15/2033.
904764  AH 0 |UNILEVER CAPITAL CORP.........cccoooomimriiimiiiimeiisneissneisssssssnssisnsssnsssnnsens | wovenee [ oo | conevevenn [ e 1FE .270,096 |...130.212 | .................260,424 | ....... 200,000 264,516 (3,351) [ covoevermvireniinn | e | e 5.900 |...... 3.164 |MN...... 04/25/2016. | 11/15/2032.
907818 DX 3 |UNION PACIFIC CORP Al 1FE| .. ..220,193 |...118.480 | .................236,961 | ....... 200,000 219,440 (A0B) [ ..voooeveorvienes [ e | oo 4.850 |...... 4230 |JD....... 02/17/2016. | 06/15/2044.
907818  CF 3 |UNION PACIFIC CORP - DEBENTURE........ccccruvurrieiinnrieriereeesssinnenienies | eovenee | o [ veverienes L TFE| 100,250 |...129.545 | ................129,545 | ....cc..cceooene. 100,000 100,151 1) 1 OO SO OO 6.625 |..... 6.606 |FA...... 07/17/2008. | 02/01/2029.
907834  AF 2 |UNION PACIFIC RESOURCE GROUP - DEB.........cc.ccoovuumiinieiiinerisnniiiennes | s 2101614 | 101,614 | 100,000 100,019 (<) 1 TR SOOI OO 7.050 |...... 6.998 [MN...... 10/15/2001. | 05/15/2018.
911312 AN 6 |UNITED PARCEL SERVICE........ccocommiiimrriirriinnriieseiinsesiesssssessssssssssssinns | e ..119.608 | ................239,216 | ....... 200,000 239,314 (1,129) [ oo | e | e 4875 |.... 3.589 [MN...... 10/27/2016. | 11/15/2040.
913017 AT 6 |UNITED TECH CORP 6.7 8/1/2028... ...129.582 ....100,000 132,002 (1,296) | ..o | e | e 6.700 |....3.125 |FA...... 06/27/2017. | 08/01/2028.
913017 BK 4 |UNITED TECHNOLOGIES CORP. ...130.464 .130,464 100,000 134,469 (1,314) ......6.050 07/25/2016. | 06/01/2036.
913017 BP 3 |UNITED TECHNOLOGIES CORP.........ccooouiimriimriinrisneisneiessisssssisnsiinns | s ..132.571 132,571 ....100,000 124,086 (A1) ] OSSO RPN PO 6.125 08/21/2015. | 07/15/2038.
914746 AQ 5 |UNIV OF LOUISVILLE FOUND.......cccoovtimiinrininnissississiesississississssinss | aoeees . 117.215 117,215 ....100,000 113,403 (274) | ceververerreinens [ e [ 5.626 04/09/2014. | 03/01/2043.
91529Y AH 9 [UNUM GROUP... ...107.654 107,654 ....100,000 100,589 (197) 5.625 09/13/2010. | 09/15/2020.
911684 AD 0 |US CELLULAR CORP ..104.323 | ...............521,615 | ....... 500,000 525,132 (903) [ coveoeveeriieens [ e | e 6.700 06/03/2013. | 12/15/2033.
912920 AC 9 |US WEST COMMUNICATIONS.........oocoverrrimmnrinnrinnerinnnsisneeissssssensissneins | woveeee | v | verevereeni2 | e 3FE | iiiiiin..83,835 [ 95.866 83,466 (T9) | oo | e [ 6.875 03/18/2013. | 09/15/2033.
912920 AG 0 |US WEST COMMUNICATIONS. 2| 3FE 102,005 |..... 92.620 101,538 (93) 1125 07/30/2012. | 11/15/2043.
912920 AR 6 |US WEST COMMUNICATIONS MBIA DEBENT.........coomirveeriinieiinnniieniiiens | e 2] . 2FE 175,069 |...100.207 177,366 175,515 L3 I OUURRORRORTOIS ORI BN 6.875 10/05/2011. | 09/15/2033.
922390M  AE 1 |VECTREN UTIL HLDGS INC.......oovvirriiiiiniiniieiiiesiesisississsiesiesiesisssss | voenes ..101.999 101,999 100,032 (52) [ oo | e | s 5.750 07/29/2003. | 08/01/2018.
92343V AF 1 |VERIZON COMMUNICATIONS INC.........ccoovveirrirarriranenes ..122.457 122,457 99,237 20 ......6.250 . .. 03/20/2008. | 04/01/2037.
92343V BE 3 |VERIZON COMMUNICATIONS INC........oovmriirriireiensiensienesecsiensiennis | ceneees ..101.946 77,976 [(CIC) SRR NSRRI IOV 4.750 |...... 4477 |MN...... ...3,563 | 04/10/2013. | 11/01/2041.
92344G  AX 4 | VERIZON GLOBAL FDG CORP BONDS...........cccovvimeiirerinniiieneiieseienniens | o . L7518 s 352,654 | 300,000 315,141 (501) [ coveoevererrienns [ e | oo 5.850 |...... 5.404 |MS...... 17,550 | 09/23/2013. | 09/15/2035.
92344W  AB 7 |VERIZON MARYLAND INC A e 1FE| .. 211,952 [..106.811 | ..............213,623 | ....... 200,000 209,220 (A0B) [ ..veooeveorrienns [ e | e 5125 |...... 4708 |JD....... ceer. 10,250 | 11/01/2012. | 06/15/2033.
918204 AR 9 | VF CORP.....ovviiiritiisrieriisissiie st nsiessssesssenssens | coenes | o | veverienes (i 1 =5 233,138 |...125.332 | ................290,770 | ....... 232,000 233,541 (T8) [ oo | e | e 6.000 |...... 5.951 |AO...... | vorerrenn2,939 | e, 13,920 | 04/12/2012. | 10/15/2033.
92826C  AE 2 [VISAING.....coioiiiceieceseseeeceeesesissesissesiesssissesessssssssssssnssssssssnnssnnnns | eovenns | oo | evnneeensd | oo 1FE ..109,560 |...111.026 ....100,000 109,390 (170) [ oo [ e | e 4150 |...... 3.430 | JD....... 07/25/2017. | 12/14/2035.
929903 AM 4 | WACHOVIA CORPORATION SENIOR NOTES ceevernesnns | s [ 1FE| .. .571,849 |...119.677 ....550,000 568,450 (633) ] evvvoevreiriens [ e [ 5.500 |...... 5.208 |FA....... 07/15/2013. | 08/01/2035.
931142 DQ 3 |WAL-MART STORES INC.......ccooooiimiiiimriiimiiisnsiisneisssissesssssssssssssssssnnnes | wvnnes | o0 | coveieinns L TFE| e 103,886 |...116.624 | .................116,624 | ................ 100,000 103,649 (C£5) ) SO OO OO 4.300 |...... 4.070 [AO...... 11/13/2014. | 04/22/2044.
931422 AK 5 |WALGREEN CO......ccostiviiiriririirniiseseiseseissseiseseissseesssesssssesssessssssessssesnns | oveeee | oo | ceneveneen | [ e 2FE .194,046 |...100.264 | ................200,528 | ....... 200,000 194,552 107 | oo [ e | e 4400 |...... 45% [MS...... 07/05/2013. | 09/15/2042.
931142 BF 9 |WALMART STORES INC.........coomriirriiinriineiiinnsisssisssissssssesissssisnnssnnns | wvenes | oo | coneveinnnns | eovens 1FE| .. ..288,005 |..145.131 | ................290,262 | ....... 200,000 279,517 (KOG U DO I 7.550 |...... 3.511 |FA..... 09/13/2017. | 02/15/2030.
25468P  BW 5 |WALT DISNEY COMPANY .......coooiriiimiiieiinneiseneiseseisssssssssessssssssnsssenenes | cevenen | o | eevvsneins | e AFE| oo 425,069 |..138.115 | ............414,344 | ... 300,000 416,341 (5,839 | oo | e | e 7.000 |...... 3.505 | MS...... 03/20/2017. | 03/01/2032.
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93884P DU 1 |WASH GAS LIGHT 5 12/15/2043..........ccooorveerrieereiieneisecesieseiieceseeseneesenens | cereees 2120127 | 360,381 | ..ovvvecnenne 300,000 347,578 (251) [ covereeerenenes [ e | e 5.000 |...... 4.011 10/04/2017. | 12/15/2043.
939640 AD 0 |WASHINGTON POST CO NOTES.........cccooviimrimiiimiiisneisssiisssissssiesnssins | s ...103.750 ....100,000 100,441 [(CT4<) ] [UOUNNUO RTINS PN 7.250 |...... 6.822 04/22/2009. | 02/01/2019.
94973V AY 3 |WELLPOINT INC.....ooioiiiiiiiieceiieceeiesesieseeiesesisesisssisssissssssssiessisenees | ceneees . . . ...108.951 ....100,000 102,020 (GE5) 1 OO EOVTOTTROROOR DU 4625 |...... 4.488 08/29/2012. | 05/15/2042.
95709T  AK 6 [WESTAR ENERGY .....viiiiiiiiriiciierininrissiesiesesssnsississessssssssssssisnnies | onnies | oo | vevernneons (i AFE | oo 323,823 |...113.545 | ..o 340,635 | ....... 300,000 323,534 (289) | vvveverreinnirenns [ e [ e 4625 |.... 4.124 10/27/2017. | 09/01/2043.
959802  AH 2 |WESTERN UNION CO.....cooooooirriiriiirniieneriiseeiscenissseessssssssssssssssssenessnnenes | woveeee [ oo | ceneveneen ] [ e 2FE 527,159 |..110.346 | ...............551,730 | ....... 500,000 522,159 (K1) 1 SRR SRR PN 6.200 |...... 5.813 01/22/2013. | 11/17/2036.
959802 AM 1 |WESTERN UNION CO.....ccooovvirrriririinriineiinreeisenniseseisesssssssssssessssnesesnnnenes | woveeee | oo | ceeeveneene [ e 2FE]| .. ..208,521 |..107.618 | ....cccc0eee210,931 | i 196,000 204,227 (1,036) [ oo | e | e 6.200 |...... 5.422 05/02/2013. | 06/21/2024.
962166 AW 4 |WEYERHAEUSER CO......cccoooiiiiiiiniiniiinnissnisssississsssssssssssssssnssnnes | wvenes [ or | coveviennns | covens 2FE| o 100,000 |...125.341 | ...............125341 | ..o 100,000 100,000 | .ovooeeverrriinniis e | e | e [ 6.950 |...... 6.950 10/05/2006. | 10/01/2027.
962166 AS 3 |WEYERHAEUSER CORP..........cooiiiiiriiieriiseneiiieseiieseiiesesiesessesssissessssnsins | wvenes | oo | conevvenens | covens 2FE 112,828 |...117.287 ....100,000 104,313 (1<) SOOI SOOI PR 7125 |.... 6.193 04/11/2005. | 07/15/2023.
969133  AJ 6 |WILLIAMETTE INDUSTRIES..........coooitiimiiniieiienisrisiissinssiessesisssisesiennes | voenes [ 2FE| .. .106,204 |...122.097 | .... 122,097 ....100,000 103,034 (255) | ceverrerrrinrinens [ e [ 7.350 |..... 6.873 11/17/2006. | 07/01/2026.
976656  BZ 0 |WISC ELEC POWER.........coiiiiiiiiiriiiirieieseeiesesieseeissssisssienssssssssssenssssnnees | venes | v | coveviinns (] 1FE| e 127,178 |..126.339 | ..ccoovvcenn. 126,339 100,000 126,812 (BBB) [ cvveveeveveereones [ e | o 5.700 |...... 3.714 08/16/2017. | 12/01/2036.
976826  BK 2 |WISCONSIN P&L 4.1 10/15/2044.............cccooirivirinrinriiniinciienssisnicsnienins [ evnnee | o v s 1FE ..103,680 |...106.320 106,320 ....100,000 103,640 (0) [ oo | e | s 4100 |...... 3.878 06/28/2017. | 10/15/2044.
976826 BE 6 |WISCONSIN POWER & LIGHT........coiiviiiiriineiineineisesissesseissniisniens | s Al 1FE| .. .140,122 |...136.838 | ... 136,838 ....100,000 138,430 (1,325) | oo | e | e 6.375 |..... 3.622 09/19/2016. | 08/15/2037.
976843  BJ 0 |WISCONSIN PUBLIC SERVICE...........ccooomruuiriiiririereniesesieseeiesssissssisnesenes | eveeee | v | cereviinns o 1FE| oo 234,978 |..119.379 | .o 238,759 | ....... 200,000 234,670 (B08) [ ceveveerermrrieenes [ e | oo 4752 |...... 3.714 08/08/2017. | 11/01/2044.
384802 AB 0 |WW GRAINGER INC.......oovviiririricrinriirisninsieniseienississeissssiessenssssissnsses | eovenee | o | veverirenn | s 1FE 199,254 (..109.458 | ...............218917 | ... 200,000 199,285 13 | s [ [ 4.600 |...... 4.623 06/10/2015. | 06/15/2045.
384802 AC 8 |WW GRAINGER INC 3.75 5/15/2046...........coocrvverrreeaceriereiieneiieneeeeseseesenins | s Al 1FE| .. ...93,370 |.... 96.375 | .... 296,375 | oo 100,000 93,447 LA [OTTORTON ORI DO 3.750 |...... 4.145 05/10/2017. | 05/15/2046.
983024 AF 7 [WYETH. ..ottt ssssssssssesssssssssessssnsnsins | vvnene | ov | covevineens o AFE | oo 218,578 |...120.583 | ..o 241,166 | ....... 200,000 206,310 (842) [ coveoeveerriienns [ e | e 6.450 |...... 5.827 03/12/2004. | 02/01/2024.
98385X AM 8 | XTO ENERGY INC 6.75 8/1/2037..........covveirrerieiiiriisniisseissseissnsssneienins | ceneees e ...142.324 142,324 ....100,000 141,331 [(CISZA ] SO URIN PO 6.750 |...... 3.751 09/21/2017. | 08/01/2037.
20825V  AB 8 | CONOCOPHILLIPS CANADAL..........oomiiireiiereiiereiieseeisesesieseseeseseeseseesesis | cereees Al. .126.775 | . 126,775 ....100,000 116,143 (528) [ coveoeeveoeerienes [ v | e 5.950 |...... 4.652 08/05/2015. | 10/15/2036.
496902  AJ 6 |KINROSS GOLD CORP.........ccoooimiimmiinniinnisssiisssissssissssisssssssssesnssens | coneees A 104250 | 62,550 | ...ccoooviiinnnnns 60,000 60,685 (174 ) [USR RN PO 5125 |...... 4.782 09/13/2012. | 09/01/2021.
65334H  AE 2 [NEXEN ENERGY ULC.......coooiiiiiiriiiireiisceieneseseeiecesiesesiesessssnssesnssssenes. | cevenns Al. ..122.454 122,454 ....100,000 108,369 (297) | cevereereeineinens [ e [ 5.875 |..... 5.136 03/10/2014. | 03/10/2035.
878742 AE 5 | TECK COMINCO LIMITED 6.125%........ccotvvuiiieiieriiiiiniiniissiieniesissniissinns | e Al. ..112.000 112,000 ....100,000 96,962 90 | oveerierinninnis [ s [ 6.125 |...... 6.414 09/19/2013. | 10/01/2035.
89352H  AK 5 | TRANS-CANADA PL.......oosiiiirriiineiieneiieseeiesesiesesiesessssessssesesesesessssscssnnens. | cevenns Al. ...104.817 104,817 ....100,000 101,040 [(LT4 ) USSR SN PR 3.750 04/04/2014. | 10/16/2023.
89346D AE 7 | TRANSALTA CORP SR UNSECURED......... A ] 2FE | 160,211 99.250 .148,875 ....150,000 158,801 (186) ......6.500 10/24/2012. | 03/15/2040.
06849U AD 7 | BARRICK AUSTRALIA FINANC COMPANY Gi.......oooomvvirririsnniiisniiisniiens [ oo D|.. L A24.787 | . 451,730 | 362,000 379,271 [GI0/0) ORI SOOI PRI 5.950 05/10/2013. | 10/15/2039.
01959E  AB 4 |ALLIED WORLD ASSURN CO.....ccoooviriririiririerisssisessiseseissssessssssssesessenees | ceveees D|. ...106.598 106,598 ....100,000 100,174 (55) 5.500 11/15/2010. | 11/15/2020.
702138 AA 9 |PARTNERRE FINANCE B LLC.. .|D ...106.341 .106,341 100,000 100,962 (365) ......5.500 02/11/2011. | 06/01/2020.
007924 60 8 |AEGON NV......iiiiiiiiiiiciiseiseiessisssisss s | s D|.cociens | n2FE | .....2..100,000 | ... 26.400 105,600 ....100,000 100,000 | oovooervirreiicniis [ e | e | e [ e 8.000 01/24/2012. | 02/15/2042.
500472 AC 9 |PHILLIPS ELECTRONICS NV......cooiiiiiiiiiciisiiisiississicesssssississiinns | aoeees D|.. ...138.346 138,346 ....100,000 131,613 (947) [ oo [ e | e 6.875 05/05/2014. | 03/11/2038.
656531 AD 2 | STATOIL ASA. .|D ...127.400 127,400 100,000 122,586 (2,418) A L] 03/26/2014. | 11/15/2025.
06738J  CY 8 |BARCLAYS BANK PLC........coviiiiriiiciiiereiieceiiecesiesesieseseesesiesssiseseseenesiens | e D|. ...105.220 105,220 ....100,000 100,000 | cvooeeeerriirreiirs | e | e | e | e 5.000 05/28/2010. | 06/03/2020.
92857TW  AB 6 | VODAFONE GROUP PLC........ccooviiiiriririiniieiiienienesssissiiesiesiessssenissises | svvees D|.. ..122.766 122,766 ....100,000 106,356 (267) | ceververrrinrinens [ e [ 6.250 09/11/2013. | 11/30/2032.
98372P  AK 4 |XL CAPITALLTD.... .|D ...118.361 .118,361 100,000 100,385 (30) ......8.250 05/21/2007. | 05/15/2027.
98372P  AG 3 | XL GROUP PLC........oirrirrisceieceess s | cnneies D|.. ...116.491 116,491 ....100,000 103,136 (362) | evvveevreinrieens [ [ 6.375 07/25/2005. | 11/15/2024.
22541H CC 4 |CREDIT SUISSE NY. D|. ...100.453 100,453 ....100,000 100,005 () R OO BN 6.000 10/12/2011. | 02/15/2018.
90261X FA 5 |UBSAG STAMFORD CT MEDIUM TERM SR........cooviivinmriereiieneeiecerienenis | cereees D|. . ..101.300 | .... 101,300 ....100,000 99,726 825 | oo | e [ 5.750 06/19/2009. | 04/25/2018.
046353  AM 0 | ASTRAZENECA PLC......cooniiiriiiiinisnisesiesisesnsissie e sssssississesinnss | seenes [0 I (A 2FE| i 114,223 |...108.850 | ....cccoovvrrnnee 108,850 100,000 113,807 (222123 ORI ST PR 4.375 07/11/2016. | 11/16/2045.
06739G  BP 3 | BARCLAYS BK PLC SUB NTS.......ooouirmirinerieerenieenerssessesssensssesssnsessnnes | eoneees [0 SO I 2FE ...99,472 |...106.134 106,134 ....100,000 99,840 £ TR IR DO 5.140 05/18/2011. | 10/14/2020.
05565Q DH 8 | BP CAPITAL PLC 3.723 11/28/2028...........coooveoerveerrinneiinneiieseiisssisssssssnneees | s D] 1FE| .. ..105,029 |...104.645 | .... 104,645 ....100,000 104,965 (B4) [ oo | e | s 3.723 11/02/2017. | 11/28/2028.
87938W AC 7 | TELEFONICA EMISIONES SAU GTD SENIO........ccoooimmmviiiriisiiisnciisnniinnies [ e [0 L 2FE| s 194,089 |...134.162 | ..cccoovvvneenn. 268,324 | ....... 200,000 194,791 127 | i [ [ 7.045 04/02/2012. | 06/20/2036.
87938W  AM 5 |USD TELEFONICA..........iiiiiiiiiiiii i | coninas [0 1 e 2FE 97,189 |...105.614 105,614 ....100,000 99,313 270 | oo | e [ 5.134 . 12/28/2010. | 04/27/2020.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations. ...........ccuirieiiriiiiniiisssiississsisssi s . 75,721,910 XXX | ... 79,254,944 69,332,295 | ........... 74,933,843 27 (220,437) 0 0 XXX XXX XXX .....965,153 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)..............couruiriiiriisiiiiosisssisssis s | oo 75,721,910 XXX | 79,254,944 | ... 69,332,295 | ........... 74,933,843 | .o 27 | (220,437) 0 0 XXX XXX XXX | e 965,153 XXX XXX

Hybrid Securities - Issuer Obligations
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233331 70 1 |DTE ENERGY CO5.25% PFD.......ccoooomiiririiinririnneriseniseneiseseiseseissseinnnees | woveeee | oo | cerevovsenns | cennFE | 002,200,000 | ..... 25.139 201,113 | ....... 200,000 200,000 5.250 |...... 5.361 | MJSD. 09/25/2012. | 12/01/2062.
29364D 76 1 |ENTERGY ARKANSAS 4.9% PFD INC........ccooooivmmviimmniiinniiinniinsniisnniissniinns [ eoiies | oo | woveneicinns | e TFE | 110...200,000 | ... 25.097 200,772 | ....... 200,000 200,000 [ .eoovvenrirerirriiinis e | e | e | 4.900 |...... 4.900 (MJSD. 12/06/2012. | 12/01/2052.
369622 42 8 | GE CAP CORP 4.875% PFD........ccoooiriiiriiiieiiireeiseseiseseisessisssisssssssseioes | e . 314,549 |..... 24.980 | ..o 341,801 | oo 342,075 315,326 213 | o [ [ 4875 |.... 5.424 |JAJO.. 01/03/2014. | 10/15/2052.
65339K 80 3 [NEXTERAENERGY.......ccooimiiiiriniiciiinnienienisrinssissiisesiessssesssssssssssssesses | vevnee | oo | eovensinens | e 2FE | i 406,914 |..... 25.025 | oo 405,755 | ..o 405,350 405,350 (B72) | cevereerrrinrieens [ [ 5125 |..... 5.125 | FMAN. 02/28/2013. | 11/15/2072.
67401P 20 7 | OAKTREE SPECIALTY LENDING CORP.........cococosirrmrmrimeriennrissneiseneisenenes | cevene | o [ eeviveneins | e 3FE 100,674 |..... 2513 | s 100,000 | coovvevneee 99,550 99,550 (284) | eveonerrineiiens [ e [ 5.875 |...... 5.875 [JAJO.. 05/08/2013. | 10/30/2024.
744320 60 7 |PRUDENTIAL FINL PED......oiiiiiiiiiriiiriiinreieseisesessesessesssseesssssessesesinne | wveees | er | cevevirennns | covens 2FE]| .. ..200,000 |..... 25.200 201,600 | ....... 200,000 200,000 [ .oouevererireniiriens | e | e | e | 5.750 |...... 5.750 MJSD. 11/28/2012. | 12/15/2052.
759351 70 3 |REINSURANCE GROUP 6.2% PFD........cccosmiiiriiiinniiinnisnnissniisssiissniissnes | venes [ or | ceveviinnns | covens 2FE| e 200,000 |..... 27.560 220,480 | ....... 200,000 200,000 [ .ooovvemrirerirnrerrnis e | e | e | e 6.200 |...... 6.445 |MJSD. 08/14/2012. | 09/15/2042.
816300 40 4 | SELECTIVE INS GROUP INC........coivviireiiiceiieceiieceeienesiesesiesesiessseenssinnns | wveees | v | covevivennns | cevens 2FE ..300,315 |..... 25.190 295,378 | ....... 293,150 299,881 [E:) ] TSRO STURRRTOIN PR 5.875 |...... 5.702 [FMAN. | ... 05/08/2013. | 02/09/2043.
81721M 20 8 | SENIOR HOUSING 5.625%..........cceverrierieniiiniiienierisnsisssisssiesiensssessnsiennss. | eveien | oo | voveensiens | evvenn 2FE ..200,000 |..... 25.130 201,040 | ....... 200,000 200,000 5.625 |...... 5.625 |FMAN. |.... 07/17/2012. | 08/01/2042.
92276M 20 4 [VENTAS REALTY LP.....oiiiiiiiiiiiiiieiisssni s ssniisssissssisssnssssnnssssisnns | eennnne | oo | conneesnnee | covees 2FE| .o, 100,000 | ... 25196 | oo 100,784 | .oooococvvi 100,000 100,000 | .o [ | o | e | e 5.450 |...... 5.450 |MJSD. 02/28/2013. | 03/15/2043.
4299999. Hybrid Securities - Issuer Obligations............ccoccvuvue 2,222,452 XXX 2,268,723 | ..... .2,240,125 (541) 0 0 XXX XXX XXX XXX XXX
4899999. Total - Hybrid SECUMHES........oveuiiieiriisii s | cveisnieoan 2,222,452 XXX .2,268,723 | ..... 2,240,125 (541) 0 0 XXX XXX XXX XXX XXX
Totals
7799999. Total - ISSUET OBlIGAtIONS. ........veurieeiieiiiiii ittt snsennies | crennians 115,762,205 XXX .119,792,447 .106,192,420 | ........ 114,576,695 | ...l [ i (408,451) 0 0 XXX XXX XXX | ....1,461,630 | ..... 5,119,871 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUHIES. ..o evrurrreiiiicec e 5,199 XXX 10 0 0 XXX XXX XXX | 30 | s 367 XXX XXX
8399999, Grand TOtal = BONGS............cvveriiierrieiiceiieeneieie e | s 115,767,405 XXX | 119,797,933 | .......... 106,197,546 | ........ 114,581,706 | ........ccce0.27 | covrernc (408,440) 0 0 XXX XXX XXX | .....1,461,661 | ..... 5,120,238 XXX XXX
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Annual Statement for the year 2017 of the Catholic Ladies of Columbia

SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
Current Year's
F Rate per Unrealized Other-Than- Total Foreign
or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange NAIC
ei|  Number of Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment BJ/AC.V. Change in Desig- Date
CUSIP Identification Description Code |gn Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) / Accretion | Recognized (15+16-17) B/A.C.V. nation | Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
035710 70 6 |ANNALY CAPITAL MANAGEMENT, INCORPO.........cccooovimmmviinmiinniiiannns | v | oo | s 1,340.000 | .........25.00 | ......26.072 | ..................34,937 | ....25.440 | ...............34,090 | ..c..ccccceoo... 34,937 | | cereeeennn 2,554 | i | | [ [0 i P5L | 08/12/2012.
054937 40 4 | BB&T CORP.......ooiiiiriiiceiieceeieceeieceiiesssiesessesesessessssnsseessisssinnns | verens | s | oeeens 4,000.000 100,000 P2LFE | 07/24/2012.
150602 40 7 |CEDAR SHOPPING CENTERS......ccocomurvimmrirnnrirerisnssssnsssssssssnssssens | evvnene | eoe | coverenns 216.000 . .000 | ... 5,400 | 1...26.260 | ... 5,456 | 5,400 P1LFE | 08/03/2012.
49446R 77 8 |KIMCO REALTY 5.5% PFD....ccevvviiiiiieiiinneiinniieeneseeeisseeisesnesssnenns | wveeens | o | e 13,963.000 | .......... 25.00 | ...... 25101 | oo 350,490 | ......24.960 | ...............348,515 | ... 350,490 P2LFE | 02/06/2013.
G68603 15 1 [PARTNERRE LTD 5.875........mivieiviiriiiereiinseisssesssnessesessssesssssssinnns | covnene | eoe | cviees 7,728.000 25.00 200,715 200,715 P2LFE | 05/04/2016.
69360J 68 5 |PSBUSPARKS 6% PFD........ccoooiiriiriiiniiniisneisseissesssesissssennes | ovenens | oo | e 2,936.000 | ......... 25.00 | ...... 25.000 | .oooooriiis 73,400 | ......25.000 | .....cceccc0... 73,400 | i 73,400 P2LFE | 05/03/2012.
74460W 10 7 |PUBLIC STORAGE CUMULATIVE PREFERRE...........ccooovimmrimanireniins [ eeeiene [ o | v 8,789.000 | .......... 25.00 | ... 22.779 | oo 200,203 200,203 P2LFE | 07/15/2013.
857477 50 9 | STATE STR CORP....ccoooiriirrriirrineriesniensiessissseesssssssssnssssnnnes | wvneees | oo | oveens 4,378.000 25.00 112,631 112,631 P2LFE | 04/22/2013.
902973 83 3 |U.S.BANCORP DEP SHS PFD.......cccooooommviimmiiimmirinneeisseeieseeienesisnnnes | wveeens | oo | e 2,850.000 | ......... 25.00 | ... 27.509 | ..o 78,401 | .....28.220 | .....cc.ee....80,427 | i 78,401 P2LFE | 05/04/2012.
929042 85 1 | VORNADO REALTY 5.7%.....cccumriieiiniiiiiieiississiissiisssiesississsssssiiens | oniiens [ oo | cvviend 8,000.000 | .......... 25.00 | ... 25.000 | .ocovrienne 200,000 | .....25.260 | ................202,080 | ......cc........ 200,000 | .......cc.. 2,850 | .......... 11,400 P2LFE | 07/18/2012.
949746 72 1 |WELLS FARGO & CO.....ccoooouiriiiriiinrineisseiesseiesssssssisssissssesinnes | ovnnene | s | e 4,786.000 25.00 25.394 121,534 121,534 6,132 P2LFE | 06/04/2013.
949746 74 7 |WELLS FARGO & CO 5.2%PFD........ccooooriiimiiiiriiieniiseniissniisseniinnnees | eonnrnes | eos | s 4,000.000 | .......... 25.00 | ... 25.000 | .ooooronne. 100,000 . 100,000 5,200 v e |0 | P2LFE | 08/09/2012.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated). ..o evsnines 1,577,711 XXX ....1,597,374 8,808 88,705 0 0 0 0 XXX XXX
8999999. Total - Preferred SEOCKS.............co.riwiiiiiiiiiiieiiiicieseieee s e 1,577,711 XXX .. A,597,374 | L ABTTTI | 8,808 88,705 0 0 0 0 XXX XXX
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Annual Statement for the year 2017 of the Catholic Ladies of Columbia
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./A.C.V. (a) Acquired
9899999. Total COMMON aNd Preferred SEOCK.............v..iieeieriiieiiieieeiieeiiee ettt esniene aeiiassiaes 1,577,711 XXX | s 1,597,374 | .o 1,577,711 | ... 8,808 | . 88,705 0 0 (V)] [0 [ 0 XXX XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total $ value (included in Column 8) of all such issues §.......... 0.
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Annual Statement for the year 2017 of the Catholic Ladies of Columbia

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. States, Territories and P:

20772  7U 0 | CONNECTICUT ST-BAM 5.632 12/1/2029. 09/19/2017........ Raymond James.... 119,388

419791 YT 9 |HI ST-TXB-DX-BABS 5.33 2/1/2026. 10/25/2017 Piper Jaffray & Co. 117,732

1799999. Total - Bonds - U.S. States, Territories & Possessions.. 237,120

Bonds - U.S. Political Subdivisions of States

047086 AM 5 | ATHENS FACS-B-TXBL 4.15 6/15/2035...... 09/12/2017. Piper Jaffray & Co..... 200,338

230723 MK 1 | CUMBERLAND-REF-TXBL 4.26 6/1/2037 07/10/2017........ Raymond James.... 306,303

249218  BC 1 |DENVER SCHS-B-REF-TXB 4.242 12/15/......cccvuvvirirnrneieerireierirerenneins 06/07/2017........ Raymond James.... 212,656

295407 M2 3 |ERIE -TXBL -REF -A 3.879 11/15/203 09/19/2017........ Piper Jaffray & Co. 312,000 .

368347 CS 7 |GEARY USD #475-C-TXBL 3.769 9/1/20..........ccovevenee 12/19/2017........ RBC Capital Markets...........ccouueviieiminieeniciesseeissieiesissines 201,976 | .o 200,000

486116 XY 7 |KAUAICNTY HI 5.763 8/1/2033 03/21/2017........ Piper Jaffray & Co. 248,870 +200,000 | oo 1,697

534366 ~ AX 7 |LINCOLN WEST HAYMARKET NEB-BAB...........cccccovuvirerireririnnne 12119/2017........ RBC Capital Markets 127,500 ..100,000 100

567337  QV 5 |MARICOPA SD B6-TXB........coeruririirriiiieiiieinessssesissesesse s sssssesssessssssssessesssssessssssnssessens | seseseessnssnes 06/07/2017........ Piper Jaffray & Co.......ccovverriirricereeeerereeeenens 118,315 | oo 100,000 2,792

597502  BK 8 |MIDLAND CNTY TX HOSP DIST..... 10/12/2017........ Piper Jaffray & Co. 125,873 ..100,000 2,701

812626  C3 1 |SEATTLE WA 5.23 8/1/2030.......ccc0evvnee 03/08/2017........ Piper Jaffray & Co. 240,758 ..200,000 [ .o 1,220

2499999. Total - Bonds - U.S. POlitiCal SUDGIVISIONS Of SEAEES. ... ruuruuireiriitsie itttk see e ks b e bR E L8Rt 2,094,589 | .o 1,900,000 | .o 13,117
Bonds - U.S. Special R e and Special A

01354M  GK 1 |ALBUQUERQUE NM GROSS 3.5 7/1/2032........ccevuereeririrerierirerierinsiesinsisesesisesesssssesessssissesesssssne | cosnserernsines 09/19/2017........ Piper Jaffray & Co.......ccvueirrierricieireiesreeseeesiens 101,050 778

08589R  AA 0 | BERTIE CNTY NC LTD OBLIG......ccosvveiierieririreriesisisnisrsisneenes 07/03/2017........ HilltOP SECUMHES. .....vvvveiriieesie s 107,381 856

19668Q DM 4 |CO BLDG-TXB-D-QSCB 01/26/2017........ Raymond James...........ccccveeevirieinnirenisneneenns 261,708 5,151

207758 KM 4 | CT SPL TAX-TRANSN-B 06/14/2017........ VARIOUS ..ot 232,171 .. 2,305

24917D  AG 8 |DENVER CITY/CO-B-REF 3.818 8/1/203..........ccccovvurrvirrinnes 06/22/2017........ Piper Jaffray & CO........cocuereriiirierinieriesieeesesseienies 207,440 | ..o 200,000 3,097

25477G  EU 5 |DISTRICT COLUMBIA INC TAX REV-BAB 04/11/2017........ Raymond James.... 247,982 2200,000 [ oo 4,218

29270C  ZB 4 |ENERGY NW-B-REF-TXBL 4.052 7/1/203 05/18/2017........ Piper Jaffray & Co. 214,788 ..200,000 3,197

378294 DM 1 | GLENDALE MUN PPTY-B......cooiiiiiiineiierisrireeierieeeiesessssiensssissesesseenanes 05/09/2017........ Piper Jaffray & Co.......ccovverniiriricereeeerereeceesiens 369,492 | ..o 300,000 6,721

403720 EG 6 | GWINNETT CNTY GA DEV AUTH 3.5 1/1 ..o 01/19/2017........ Raymond James.... 197,652 ..200,000

41978C AP 0 |HI ARPTS SYS CUST FAC 3.675 7/1/20 10/25/2017........ Piper Jaffray & Co. 203,668 +200,000 [ .o 1,838

451443  ZR 9 |ID BLDG AUTH-TXBL 3.79 9/1/2037 12/19/2017........ RBC Capital Markets...........c.couuevreeierineiernniciesineneesseresesineen 201,112 | e 200,000

455285 4Y 9 | INDIANAPOLIS IN LOCAL PUBLIC IMPT 03/23/2017........ Piper Jaffray & Co, 357,399

47770V AZ 3 | JOBSOHIO BEVERAGE SYS STWD LIQUOR 04/24/2017........ Piper Jaffray & Co. 216,700

485424  NF 8 |KSDEPT TRN-BABS........ccccoeunee. 10/25/2017 Piper Jaffray & Co. 228,085

546282  7J 7 |LALOCAL GOVT AUTH 4 2/1/2036......... 12/22/2017.. Stephens, Inc. 198,718

511662 AT 5 |LAKELAND FL CAPITAL IMPT REVENUE 07/11/2017. Piper Jaffray & Co. 119,373

626207  YF 5 |MEAG TXB-PLT VOGTLE......c.eiitiiiiiiiiiiieiisieiesis sttt esssss s 01/26/2017........ Raymond James.... 248,750

65857P  AM 3 |N CHARLESTON-B-TXBL 4.049 10/1/202 06/14/2017.. Piper Jaffray & Co..... 316,599

650035 5Z 7 |NEW YORK ST URBAN DEV 3.37 3/15/20 12/18/2017 RBC Capital Market 201,150

64711N  Z2 4 |NM FIN AUTH-TXBL-F 3.655 6/15/2036 11/2112017........ Crews & Assoc.......... 303,738

67766W QG 0 | OHIO ST WTR DEV AUTH WTR POLL CONT 04/24/2017.. Piper Jaffray & Co. 229,536

681725 LH 8 | OMAHA NE ARPT AUTH 4.064 12/15/203.........covvivrnvierrnrisrisnisnisirsnienns 02/10/2017........ Piper Jaffray & Co. 200,000

709221 TG 0 |PENNSYLVANIA ST TPK COMMN OIL FRAN......covvmireirirererinrieriseieeeeneenes 06/22/12017........ Raymond James.... 129,382

735541 GP 3 |PORT VANCOUVER WA REV 3.903 12/1/2, 05/18/2017........ Piper Jaffray & Co. 308,604 "

212474 JB 7 |RHODE ISLAND ST CONVE 3.265 5/15/2.........coovvvverirerrirnirees 12/13/2017........ RBC Capital Markets............covuevriieieiniierinieisesissesesiseines 100,733 | oo 100,000

83759R  AK 5 |S DAVIS SWR-A-TXBL 4.5 12/1/2037 05/10/2017........ Stifel NICOIAUS..........ouevrerieceiesccsees e 98,809 ..100,000

833102 XE 1 |SNOHOMISH PUD 1-A-BAB 5.63 12/1/20. 12/13/2017........ RBC Capital MArketS..........ouuverevmireierieieeesisisessssssseesesisenes 122,340 ..100,000 219

873547 HN 6 | TACOMA WA WTR REVENUE 5.371 12/1/2 03/08/2017........ Piper Jaffray & Co.......ccovveirriiriciereesereerseesiens 118,075 | oo 100,000 | ovoverrereireereisee s 1,622

89546R  HQ 0 | TRI-CNTY TRN-BABS-B................ 01/26/2017........ Stephens, Inc 118,692 ..100,000 2,388

928077 KD 7 |VIRGINIA ST PORT AUTH PORT FAC REV......ciiiitiriiieieieineissie s sissesessenenes 01/04/2017........ Piper Jaffray & Co. 99,500 ..100,000 647
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Annual Statement for the year 2017 of the Catholic Ladies of Columbia

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
3199999. Total - Bonds - U.S. Special REVENUE Nd SPECIAI ASSESSMENES. ... . reiereertereerseesirereeeesasasrereessesesassaeaes | eeesessasseeassaeseeseeseseeseeseeaeeseseeseeseEseseeteEeEseEeeseEeEseEeeteeseeseEeesee e ses et en et et ensanses et anes 6,060,627 | ..o 5,500,000 | .o 57,261
Bonds - Industrial and Miscell;

01609W AU 6 | ALIBABA GROUP 4 12/6/2037 D 12/06/2017.. Falcon Square 209,250

056752 AJ 7 | BAIDU INC 3.825 T/B/2027.........oooverirerriiererisiseiesis ettt (DN 12/19/2017 Raymond James...........covurreeenimcinrieierneiereiees 198,944

136375 BN 1 | CANADIAN NATL RR 6.2 6/1/2036 A 07/06/2017. Stephens, Inc. 132,457

559222 AR 5 |MAGNA INTL INC 4.15 10/1/2025. A 10/25/2017.. Stephens, Inc. 213,646

65334H  AG 7 | NEXEN INC 6.4 5/15/2037.......cvuiriiererineiiiinsisisseisiessssiessessssisssssssssssassessesssenes A 12/2112017........ 129,980

656531 AM 2 |NORSK HYDRO A/S 7.25 9/23/2027 10/11/2017........ 133,796

822582  AY 8 |SHELL INTL FIN 4.55 8/12/2043..... D 11/2712017........ Stephens, Inc 111,967 .

822582  BQ 4 | SHELL INTL FIN SR UNSECURED 4 5/10........cccouvriiiireiniiriiseisiesierssissesiesissesessessesssesenes (SR 03/08/2017........ Stephens, Inc................. 94,766 | oo 100,000 | covoverrrieirerrseeees 1,367
002824 BN 9 |ABBOTT LABORATORIES 4.75 4-15-43........ccoovvmiirriirrircinrirenns 03/29/2017........ EXChaNge......covvurieicieiesceces e 76,550 ....80,000

00724F  AC 5 |ADOBE SYS INC Sr Unsecured 3.25 2/ 02/01/2017........ Hilltop SECUIHIES.......coeuveeiveriieiiieesierseiesies 200,162 2200,000 [ oo 90
01959L  AB 8 |ALLINAHEALTH 4.43 4/15/2047 05/19/2017........ Raymond James...........cocvveevnireinrirerenneenenns 103,129 | oo 100,000 505
02209S  AM 5 [ALTRIA GROUP INC......cooiiiiriiiisiieieiisieeesisisssssesssiesse s siessssnes 05/19/2017........ Falcon SQUATE........ccivuiriiiiieieieierie e 101,848 100,000 [ oo 1,240
02209S AV 5 |ALTRIA GROUP INC SR UNSECURED 3.87 04/10/2017........ Raymond James...........ccouvveenieinnrenisneneens 93,622 ..100,000 291
023771 S2 5 |AMAIRLIN 16-3 A 3.25 10/15/2028 07/11/2017........ Falcon SQUATE........cciicviricieinrireee e 98,770 | oo 100,000 803
023761  AA 7 |AMAIRLN 17-1 AA 1st lien 3.65 2/1..... 02/23/2017........ R.W. Baird 203,902 ..200,000 913
03040W  AD 7 | AMERICAN WATER 6.593 10/15/2037 10/11/2017........ Piper Jaffray & Co. 138,905 ..100,000 3,260
037833  BX 7 |APPLEINC.....ccccovvrrvrrrinne 03/27/2017........ Raymond James...........ccouviererninineieincniercei 108,944 | ..o 100,000 478
038222  AK 1 |APPLIED MATERIALS INC..... 07/25/2017........ Raymond James 118,500 1,658
039483 AT 9 |ARCHER DANIELS MIDLAND, 05/03/2017........ Stephens, Inc 124,790 . 610
040555 CM 4 | ARIZONA PUB SERVICE 03/24/2017........ Hilltop SECUIHIES.......cveuveeeeriieiiieiee i 114,226 | oo, 100,000 393
049560  AK 1 |ATMOS ENERGY CORP.......cooeririeriiiiieniereiierireresissesesisnnees 06/28/2017........ R.W. Baird 124,020 ..100,000 229
05348E BB 4 | AVALONBAY COMMUN 4.15 7/1/2047 06/26/2017........ R.W. Baird . . 103,199 100,000 | o 92
05348E  AZ 2 |AVALONBAY COMMUN SR UNSECURED 3.9.......c.ccccrvvrrurnnee 03/09/2017........ Piper Jaffray & Co.......ccovverniiriricereeeerereeceesiens 186,230 | coovveeerrreeeeniereeeeeris 200,000 3,445
06406R  AB 3 |BANK OF NY MELLO Sr Unsecured 3.44....................... 02/09/2017........ Falcon SQUANE........ccivuieiiieiieee et 201,414 ..200,000 134
066836  AB 3 |BAPTIST HEALTH 4.342 11/15/2041 06/01/2017........ Raymond James...........ccccvvvvvvicinineinisneinis 305,122 ..300,000 519
072863  AF 0 |BAYLOR SCOTT & W SECURED 3.967 11/ 04/10/2017........ Raymond James...........coouurermiicinrieneincienineiens 194,890 | oo 200,000 3,262
08658E  AA 5 |BESTFOODS 6.625 4/15/2028 07/07/2017........ Hilltop Securities 130,010

09256B  AH 0 |BLACKSTONE HOLDINGS FINA 09/12/2017........ Piper Jaffray & Co. 211,478

097023 AN 5 |BOEING CO 6.875 10/15/2043................ 06/26/2017. Raymond James...........cccvvvuiieiiniinciieinniniins 149,847

100743  AK 9 |BOSTON GAS CO 3.15 8/1/2027 12/06/2017.. Falcon Square. 100,332

115637 AL 4 | BROWN-FORMAN CORP.........oootiriiiririniieiisistie ittt 06/26/2017. Falcon Square 197,790

149123 BN 0 | CATERPILLAR INC....covriiiiirirrieiseieesis sttt sssssssssensessans | sonsseesessnes 03/27/2017. RW.BAIM. ..o 126,466

15189X  AD 0 |CENTERPOINT HOUS Secured 6.95 3/15.... 08/16/2017.. VARIOUS ..ot 410,762

166754 AP 6 | CHEVRON PHILLIPS 3.4 12/1/2026 12/13/2017 Raymond James............couvueicuniininncieininieice 205,106

19416Q EJ 5 |COLGATE-PALM CO 4 8/15/2045 07/19/2017. Piper Jaffray & Co. 105,082

195869 AL 6 | COLONIAL PIPELIN 6.375 8/1/2037 10/04/2017.. Raymond James 263,228

199575 AT 8 |COLUMBUS SOUTHERN PWR CO..... 12/1212017........ VARIOUS......oooiiiieiiees bbb 394,124

209111 EJ 8 |CONSOLIDATED EDI 5.25 7/1/2035, 05/15/2017........ Raymond James...........coouveueenircrnrirerennriernnnns 114,046

22160K AM 7 |COSTCO COMPANIES 3 5/18/2027 06/27/2017........ FalCon SQUArE.........c.oeieiiieriisiesse s 201,570 ..

231021 AJ 5 | CUMMINS ENGINE SR UNSECURED 7.125........cooeiriieiiiieniiesiseiesiessssisessssssssseeesisssssesenes. | sosesesernsines 03/20/2017........ Raymond James..........ccoveveenieiniennsnenenns 130,358 | oo 100,000 435
244199  BA 2 |DEERE & CO SR UNSECURED 7.125 3/3/ 03/20/2017........ Raymond James.... 136,111 ..100,000 396
250847  DZ 0 |DETROIT EDISON 5.45 2/15/2035.... 07/25/2017........ Raymond James.... 241,402 200,000 | oo 4,935
25243Y  AH 2 [ DIAGEO CAPITAL PLC......cooiiieintireieiintiesisesersssisesesis e sesessenaes 09/13/2017........ HilltOPp SECUMHIES........oveeereriiece s 132,100 | cooveeerercerereeeeenis 100,000 2,693
260003 AG 3 |DOVER CORP......cccovuvuee 10/26/2017........ HilltOp SECUMHES.......vovveiriiic s 135,260 | oo 100,000 825
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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
291011 AQ 7 |EMERSON ELECTRIC CO.....covvervreriireierirererineirerineies 03/20/2017........ HilltOP SECUMHIES........vveeeericec s 123,866 633
29364W AT 5 |ENTERGY LOUISIANA LLC 04/21/2017........ Raymond James.... 102,748 1,403
26884A BB 8 |ERP OPERATING LP 4.5 7/1/2044 08/07/2017.. Raymond James 216,922 975
29736R  AC 4 |ESTEE LAUDER COSINC............ 04/10/2017. Raymond James.... 122,604 2,467
313747  AX 5 |FEDERAL REALTY | Sr Unsecured 3.62 01/25/2017. Raymond James.... 174,318

313747 AV 9 |FEDERAL REALTY INVESTMEN 10/04/2017.. Raymond James 106,242

341081 FE 2 |FLORIDA POWER & LIGHT ......coiiiiiiiiiiiieisiciesissisissie s 04/10/2017........ MOrgan SEANIEY.........evvrirrerricniiiesie e 232,531

341081 EU 7 |FLORIDA PWR & LT 5.4 9/1/2035. 10/12/2017........ Cantor Fitzger. 122,661

30251B  AB 4 |FMRLLC 09/25/2017........ Keybanc Capital Market. 269,498 .

369550 AZ 1 |GENERAL DYNAMICS 2.625 11/15/2027 12/13/2017........ Raymond James...........ccccvevvenineinnreeisnenennns 97,748 | oo 100,000 664
373298  BU 1 |GEORGIA PAC CORP NOTE.......ccosiiiiiiiciineiererinseesissesisenisesesseseenes 10/12/2017........ Raymond James 157,887 ..100,000 3,723
373334 UN 2 | GEORGIA POWER CO......cccovvumriiirinriierienirssisssisssiesienes 03/20/2017........ Stephens, Inc. 122,382 ..100,000 859
373298 BN 7 | GEORGIA-PACIFIC 7.375 12/1/2025 07/07/2017........ Stephens, Inc................. 127,745 | oo 100,000 840
375558  AX 1 |GILEAD SCIENCES INC... 03/20/2017........ Raymond James.... 102,983 ..100,000 2,293
377372 AE 7 | GLAXOSMITHKLINE CAP INC 03/27/2017........ Raymond James.... 132,126 ..100,000 2,391
412822  AE 8 |HARLEY-DAVIDSON INC........cccorvvrrrnneee 06/01/2017........ Raymond James...........cevruerniicrerieieincierneiens 106,482 | ..o 100,000 | covoverrererrierenisee s 1,644
41652P  AB 5 |HARTFORD HEALTHCARE CORP. 05/19/2017........ FalCON SQUAIE........vveuiirriiiiririesissiieei s sseesienes 116,106 ..100,000 846
437076 AU 6 |[HOME DEPOT INC.......cccovrererrrnne 07/06/2017........ Raymond James...........cocuveeeniicinrirerennriernenns 124,500 100,000 | oo 1,740
438516 AR 7 |HONEYWELL INTL INC NOTE 5.700% 3/. 07/07/2017........ Stephens, InC.........c....... 126,385 | oo 100,000 | cooverereerereirrecese e 1,853
443510  AH 5 |HUBBELL INC 3.15 8/15/2027 10/18/2017........ Hilltop Securities. 200,819

459200 JH 5 |IBM CORP 06/01/2017........ Raymond James 111,495 .

458140 AN 0 [INTEL CORP.......ccooiririicririeieiisniiesiesisssesesisssiensenes 06/27/2017........ Raymond James...........ccccvvvvviiciniieiinisicnis 108,422 | oo 100,000 167
478165 AH 6 [JOHNSON (S.C.) & SONINC...... 09/15/2017........ Raymond James.... 233,416 2200,000 [ oo 4,064
494368  BC 6 | KIMBERLY CLARK CORP.........cocimiiiiiriiirerinsieiresissississse s ssssesessssenes 09/13/2017........ Raymond James.... . 142,912 ..100,000 810
494368  BL 6 | KIMBERLY-CLARK Sr Unsecured 3.7 6/. 01/25/2017........ Piper Jaffray & Co.......ccovverniiriricereeeerereeceesiens 94,873 | oo 100,000 606
546676 AV 9 |LOUISVILLE G & E 4.65 11/15/2043.............cccooeucc. 06/28/2017........ Raymond James 113,117 ..100,000 581
582839 AG 1 |MEAD JOHNSON NUT 4.6 6/1/2044 10/26/2017........ Keybanc Capital Market. 108,805 100,000 [ oo 1,904
582839  AF 3 | MEAD JOHNSON NUTRITION C....coovvvrivrirircriniinrirerinereissnirenesinsene 09/20/2017........ Raymond James...........coouurermiicinrieneincienineiens 127,948 | oo 100,000 2,311
585055 BT 2 |MEDTRONIC INC SrUnsecured 4.375 3 12/1212017........ Raymond James.... 112,141

637432  MS 1 |NATIONAL RURAL UTILITIES 07/11/2017........ Raymond James.... 318,882

654106  AF 0 |NIKE INC 2.375 11/1/2026 10/11/2017. Piper Jaffray & Co. 95,708

654106  AE 3 |NIKE INC Sr Unsecured 3.875 11/1/2 01/25/2017.. Raymond James 194,808

668074 AU 1 |NORTHWESTERN CRP 4.176 11/15/2044 07/19/2017. Raymond James.... 316,248

668444 AP 7 |NORTHWESTERN UNI 3.812 12/1/2050. 10/27/2017 Raymond James...........ccouviererniinineinenciniece 100,699

678858 BL 4 | OKLAHOMA GAS & E SR UNSECURED 5.85.. 04/10/2017.. Morgan Stanley. 122,473

68233)  AH 7 |ONCOR ELECTRIC D 5.25 9/30/2040 10/26/2017. Stephens, Inc................. 241,134

68235P  AF 5 [ONE GASINC......cccovovvvrierrirniras 07/06/2017. Piper Jaffray & Co. 110,208

68389X  BF 1 | ORACLE CORP SR UNSECURED 4.125 5/1 03/24/2017.. Stephens, Inc. 97,892

694308  GE 1 |PACIFIC GAS & ELECTRIC. ..ot essesseissssssessss e ssssssessessssssensssssssensens | sosessessessans 06/01/2017........ Wells Fargo... 257,916

694308  GY 7 |PACIFIC GAS&ELEC 4.5 12/15/2041 05/23/2017........ Stephens, Inc 106,921

713409 AC 4 |PEPSIBOTTLING GROUP INC.... 06/27/2017........ Raymond James 137,844 .

718172 BD 0 |PHILIP MORRIS IN....coovvrerirririeriinanes 06/26/2017........ Falcon SQUAre..........cocciiiieinieeseeieeee e 115,088 | oo 100,000 596
693506 BE 6 |PPG INDUSTRIESINC........ 03/24/2017........ VARIOUS ..ot 356,618 ..300,000 5,194
742718 CB 3 |PROCTOR & GAMBLE CO.....cooviririiiiirricieirnieiseieiesssiesessssesesssssssssssenes 07/11/2017........ Raymond James...........ccouviereuniinineerncniercne 128,754 ..100,000 2,490
74456Q AP 1 |PUB SVC EL & GAS 5.25 7/1/2035..........cooiveiriereiiscieiissieeissie s ensnes 07/06/2017........ Raymond James...........coouvvernircinrirerernriennenns 17,739 | s 100,000 146
74460D AC 3 |PUBLIC STORAGE 3.094 9/15/2027 10/11/2017........ Raymond James...........ccouvieicrniininicieininiee 201,068 | ..o 200,000 430
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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
74531E  AA 0 [PUGET SOUND ENERGY INC.......ccoiviirmrinriiriniincieninereriseiesesesseesisenees 05/02/2017........ Stephens, Inc................. 130,905
747525  AK 9 [QUALCOMM INC.....ooviveiiriiieeiieiciee sttt st s s esssnnns | evsessssssesens 05/23/2017........ Raymond James.... 107,258
773903  AE 9 |ROCKWELL AUTOMATION.. 03/20/2017.. Raymond James 126,152
778296  AA 1 |ROSS STORES INC 09/13/2017........ Raymond James.... 102,525
828807 CE 5 |SIMON PROPERTY GROUP. 08/15/2017........ Hilltop Securities 136,950
833034  AK 7 | SNAP-ON INC Sr Unsecured 3.25 3/1/.. 02/15/2017.. Hilltop Securities 201,424
842400 FH 1 |SOUTHERN CA EDISON 05/23/2017........ Falcon Square 128,177
842400 FC 2 |SOUTHERN CAL ED 5.625 2/1/2036, 10/04/2017........ Hilltop Securities 125,136
842434  CG 5 |SOUTHERN CAL GAS 5.75 11/15/2035.........ovverrieirerniinsieninersissninenes 07/07/2017........ Hilltop Securities 125,735 . .
87612E  AK 2 | TARGET CORP.......ccccovvrvrrrrans 06/27/2017........ Falcon SQUAre..........cceiiiieicineesese s 130,145 | oo 100,000 | covoverrrieirerrseeees 1,041
87236Y  AF 5 | TD AMERITRADE 3.3 4/1/2027 07/11/2017........ Falcon SQUATE. ..o 300,120 ..300,000 2,118
882508 BC 7 |TEXAS INSTRUMENT 2.9 11/3/2027 11/20/2017........ Raymond James...........ccccvvvvviicinieinineinins 99,255 . ..100,000 153
872540 AQ 2 |TIXCOSINC......coovvvrcrririierirers 04/24/12017........ HilltOPp SECUMHIES.......e.veeiicrre e 187,010 | oo 200,000 525
89236T DR 3 |TOYOTA MTR CRED Sr Unsecured 3.2 1 02/09/2017........ Raymond James 201,096 ..200,000 622
896516  AA 9 | TRINITY HEALTH....ccooovvviriirieiis 11/27/12017....... Hilltop Securities 213,600 . +200,000 | oo 4,079
89566E  AH 1 | TRISTATE GENERAT Secured 4.7 11/1/..c.cvevvuivniriceirireieineins 03/20/2017........ VARIOUS ..ottt 308,260 | ..o 300,000 [ coovorerrinieeerennd 4,726
913017 AT 6 |UNITED TECH CORP 6.7 8/1/2028 06/27/2017........ Raymond James.... 133,298 ..100,000 2,773
92826C AE 2 |VISAINC . 07/25/2017........ Raymond James.... 109,560 . ..100,000 507
931142 BF 9 | WALMART STORES INC.....c.ovvverirriininiierssissienininns 09/13/2017........ Raymond James...........cvreemimireinrieerissieninines 146,638 | ..o 100,000 629
25468P BW 5 |WALT DISNEY COMPANY.......... 03/20/2017........ Raymond James 137,455 428
93884P DU 1 |WASH GAS LIGHT 5 12/15/2043.........cooieeiriiirniireiieieeiseievssiseeeninies 10/04/2017........ Wells Fargo 347,829 . . 875
95709T AK 6 | WESTAR ENERGY............ 10/27/2017........ VARIOUS ...ttt 323,823 | o 300,000 [ oo 4,753
976656 BZ 0 |WISC ELEC POWER 08/16/2017........ Raymond James...........coouveueenimcrerirenernrierenns 127,178 100,000 [ oo 1,267
976826  BK 2 |WISCONSIN P&L 4.1 10/15/2044.. 06/28/2017........ MOrgan SEANIEY.........evrereeieririeirisesee s 103,680 . ..100,000 854
976843  BJ 0 | WISCONSIN PUBLIC SERVICE.........ccccccomirmmrmirernininras 08/08/2017........ Raymond James...........cocuveevnirncinrirenerneienenes 234,978 | oo 200,000 2,640
384802 AC 8 | WW GRAINGER INC 3.75 5/15/2046...........cccvmrerernrireirerinirciseines 05/10/2017........ Raymond James 93,370 ..100,000
98385X AM 8 | XTO ENERGY INC 6.75 8/1/2037 09/21/2017........ Stephens, Inc. 141,728 . ..100,000
05565Q  DH 8 | BP CAPITAL PLC 3.723 11/28/2028..........coccoumnimminririrnninninns D 11/02/2017........ Falcon SQUATE........ovuiiiiiiirii s 105,029 | oo 100,000
3899999. Total - Bonds - Industrial and Miscellaneous.. 18,896,078 16,680,000
8399997. Total - BONS - Part 3. 27,288,414 24,280,000
8399998. Total - Bonds - Summary Item from Part 5 916,110 700,000
8399999. Total - Bonds, 28,204,524 24,980,000
9999999. Total - Bonds, Preferred and Common Stocks 28,204,524
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. States, Territories and Possessions
452152 GR 6 |[ILLINOIS ST 6.2 7/1/21....coivveerriirrrirenririnrrinns 07/01/2017. | Sink PMT @ 100.0000000..........occoemmmree | 40,000 | oo 40,000 | ... 40,751 | v 40,333 |....... (333) [(ckcic) ) PSR [P 40,000 | oo | e | i) 0 | 1,240 | 07/01/2021.
1799999. Total - Bonds - U.S. States, Territories & Possessions.... s | 40,000 | ............ 40,000 | ............ 40,751 | oo 40,333 | oo, 0 (333) 0 (333) (V] 40,000 |................ (| (U 0 [ 1,240 XXX
Bonds - U.S. Political Subdivisions of States
018340 LA 5 |ALLENTOWN PA RFDG PENSION .1 03/03/2017. | CALLED @ 100.0000000..........coovcrssumvree | 040,000 | 40,000 | i 0.844 | o 10,000 | ovvveeereererrens | coreereeeresserienns 0 10/01/2034.
214147 AV 2 |COOK CNTY IL SCHOOL DISTRICT.. .| 01/07/2017. | CALLED @ 100.0000000.........ommvvemvevce | L 400,000 | ... 100,000 | oo 109.375 | oo 100,000 [ vovvvrvrrerrrr. 0 12/01/2024.
265741 CV 8 |DUNMORE PA TAXABLE PENSION... .| 05/15/2017. | CALLED @ 100.0000000.. 30,004 | ... @) 05/15/2019.
743787 L3 5 |PROVIDENCE RI- SER B FGIC. .| 01/17/2017. | CALLED @ 100.0000000.. 5102 |....... (102) 01/15/2021.
2499999, Total - Bonds - U.S. Political Subdivisions of States.............ccccceuviiiiiies covvviinssvviiiissscivicsissssisssssissssssssssssssssssssssssss | 445000 | oo 445,000 | oo 456,183 | oo 145,106 | vovvverrrvd 0 0 (106) 0 XXX
Bonds - U.S. Special Revenue and Special Assessment
010869 BZ 7 |ALAMEDA CORRIDOR TRANS AUTH........cccocuuce. ..[10/01/2017. | Sink PMT @ 100.0000000.........ccovvvvereees | L 10,000 | 0,000 | 41,200 | 10,241 |....... (241) (241) 10/01/2019.
017348 BD 4 |ALLEGHENY CNTY PAREDEV SPL TAX............. .. | 09/23/2017. | CALLED @ 100.0000000.. 25,000 | oo | oo, 0 09/01/2019.
312910 UP 5 |FHR 1303L..... . [ 12/15/2017. | PRINCIPAL RECEIPT 253 [ ..., (34) (34) 06/15/2022.
31358U VB 9 |FNR1993-62 E . 12/26/2017. | PRINCIPAL RECEIPT........oooocccceerrereoe 200 | . 43 43 04/25/2023.
313580 WB 8 |FNRG93-17K . [ 12/26/2017. | PRINCIPAL RECEIPT 1,249 | ....... 31 31 04/25/2023.
392684 DW 3 |GREEN BAY WIREDEV AUTH LEASE REV........ ..101/11/2017. | CALLED @ 100.0000000.. 5,602 | ....... (602) (602) 06/01/2043.
57429L AL 0 |MARYLAND TRANSN-LTD OBLIG REV................ .. 07/01/2017. | Sink PMT @ 100.0000000..........cooccvmvsemmes {40,000 | 0,000 | oo 10895 | oo 10,265 | ....... (265) (265) 07/01/2022.
593240 BL 7 |MIAMIBCH FL SPL OBLG RFDG PENSION........ .| 01/25/2017. | CALLED @ 100.0000000. 84,563 |....... 6 6 09/01/2021.
76904K BX 9 |RIVERSIDE CA REDEV AGENCY.......cccccovvvvvrinne .. [ 10/01/2017. | Sink PMT @ 100.0000000 . 5,000 | ovveoreeeeeeeos | oo, 0 10/01/2024.
791676  BK 4 | ST LOUIS MO PARKING REV........ccoovvemrrrernneens .. [12/15/2017. | CALLED @ 100.0000000..........ccrssmrveirsa | 15,000 | .o 15,000 | oo 15,235 15,000 0 ...720 | 12/15/2018.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments............ c.coovevinreienneinnn. 56,742 | oo...... 156,742 | ......... 163,351 ..157,373 0 (1,062) 0 5,328 XXX
Bonds - Industrial and Miscellaneous
893830 AY 5 | TRANSOCEAN INC COMPANY GTD.....ccccovverncee. .| 05/02/2017. | Raymond James............ccceevreenereerennnes 100,100 | ....... 100,000 (108) (108) IO (1,176) | oo (1,176) | ......... 3,069 | 11/15/2020.
001055 30 0 |AFLAC INC 5.50% SUB PFD . 11/16/2017. | CALLED @ 25.0000000.... 313325 | o 313325 86 86 - 12,583 09/15/2052.
023771 S2 5 |AMAIRLIN 16-3 A 3.25 10/15/2028. .| 10/18/2017. | Sink PMT @ 100.0000000 2.755 34 34 10/15/2028.
02687Q BW 7 |AMERICAN INTL GROUP .| 05/18/2017. | MATURITY. 100,000 100,000 4 4 05/18/2017.
133131  AQ 5 |CAMDEN PROPERTY TRUST. .| 05/15/2017. | MATURITY.... 100,000 | .......... 100,000 250 250 05/15/2017.
186108 CF 1 |CLEVELAND ELECTRIC ILLUM CO . | 04/03/2017. | MATURITY... 52,000 ....52,000 115 115 04/01/2017.
20030N AU 5 |COMCAST CORP | 111152017 | MATURITY c.ooooovensvisssesssissssisenss | 100,000 100,000 149 149 11/15/2017.
278265 AC 7 |EATON VANCE CORP.... .| 05/08/2017. | CALLED @ 102.1180000.. 102,118 | ovvveeee 100,000 156 156 10/02/2017.
30161M AE 3 |EXELON GENERATION CO LLC .1 10/02/2017. | MATURITY 100,000 | ........ 100,000 144 144 10/01/2017.
316773 CF 5 |FIFTH THIRD BANCORP.... | 0111712017 | MATURITY ...oooorrermmnnnviisnenssissssnieins | 100,000 | ......... 100,000 45 45 01/15/2017.
361448 AF 0 |GATX CORP. .| 12/15/2017. | CALLED @ 100.7226700.. 100,723 | oo 100,000 (362) (362) 02/15/2018.
379352 AL 1 |GLOBAL MARINE NOTES.. .| 05/03/2017. | Hilltop Securities 136,788 | ..ooo..... 155,000 oo 185143 | o e, 3) 3) 06/01/2028.
444859 AU 6 |HUMANAINC. .| 12/29/2017. | CALLED @ 102.5710000.. 102,571 | oo 100,000 | 101,724 | oo, 100,324 | ...... (200) (200) 08/01/2018.
571903 AG 8 |MARRIOTT INTERNATIONAL INC NEW NOT...... |.. | 06/15/2017. | MATURITY T 100,000 99782 | . 218 218 — 06/15/2017.
617446 V7 1 |MORGAN STANLEY MEDIUM TERM NOTES...... .. 108/28/2017. MATURITY....ooovonnrinnriesnissniissniienn | | 100,000 | ..ooo..... 100,000 | v.ooove... 101,465 | covvveres 100,000 | oevvvveereeeree | eeereeeeeriressennes (V10 T IO 100,000 | oo e 08/28/2017.
65339K 70 4 |NEXTERA ENERGY CAPITAL......ccccooovivmrrinrirns .| 10/23/2017. | CALLED @ 25.0000000.... 100,000 | .......... 100,000 | v.ooo..... 100,000 | vovvooornn 100,000 | ovvvvveereeeeecrs | e 0 ....100,000 06/15/2072.
655664 AK 6 |NORDSTROM INC....coovvvrrriirerrinrirenrssinnisinnins .| 04/06/2017. | CALLED @ 103.6780000.. 103,678 | v.ooon.n.. 100,000 | vvvvveveeens 92,911 99,102 |....... 221 221 01/15/2018.
69352) AK 3 |PPLENERGY SUPPLY LLC SENIOR NOTE........ .1 05/02/2017. | Raymond James...........ccoowvvcevmmcvvciivnnn | ke | 100,000 | vovoooo.. 98,316 98.496 | ... 13 13 12/15/2036.
743674 60 8 |PROTECTIVE LIFE CORP.......ccccvevverrrirerrrcinee .| 09/11/2017. | CALLED @ 25.0000000...........cccocrvvnneee . 100,000 | .......... 100,000 | v.oo...... 100,000 | vovvrvrvvrenes 100,000 [ eevvrererecerer | eevereeeeersesneen 0 05/15/2042.
743674 70 7 |PROTECTIVE LIFE CORP.......cosvvererrcrinrricrirenes .. | 09/11/2017. | CALLED @ 25.0000000............covmmmmmrcceees | 100,000 | ......... 100,000 | ......... 100,000 96,933 |....... 35 35 09/01/2042.
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1 2 3 4 5 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 19 20 21
12 13 14
F Current Bond
0 Year's Interest /
r Current | Other-Than- Foreign Stock Stated
ei Prior Year Year's Temporary | Total Change Book/Adjusted | Exchange Total Gain | Dividends | Contractual
g| Disposal Book/Adjusted (Amortization)| Impairment | in B./A.C.V. Carrying Value at | Gain (Loss) (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Consideration Par Value Actual Cost Carrying Value | Accretion | Recognized | (11+12-13) Disposal Date | on Disposal Disposal | During Year Date
74913G 30 3 |QWEST CORP 7.5% PFD......ccormmerrrirrererirrernrens .. | 05/09/2017. | CALLED @ 25.0000000 ..21,750 21,750 0 09/15/2051.
754730 20 8 |RAYMOND JAMES FINANCIAL.......cooocvvmrrrvicrs .. | 03/15/2017. | CALLED @ 25.0000000 98,267 98,056 (6) 03/15/2042.
756109 AK 0 |REALTY INCOME CORP. .. [12/15/2017. | CALLED @ 107.5715400........coocommmmmvrcerna | L 407572 | 100,000 | oo, 101,408 | oo, 100,360 (124) 08/15/2019.
83413U 30 8 |SOLAR CAPITAL LIMITED SENIOR NOTE..........|.. | 12/18/2017. | CALLED @ 25.0000000... 57375 ..57,582 57,426 (51) 11/15/2042.
845437 BH 4 |SOUTHWESTERN ELECTRIC POWER BONDS.. |.. | 01/17/2017. [MATURITY....ooovocccceersoeeesec oo 100,000 e 91,700 99,955 45 01/15/2017.
26439R  AH 9 |SPECTRA ENERGY CAPITAL 8 10/01/19.. .. | 09/08/2017. | CALLED @ 113.0730000.. 310,951 | oo 275,000 | v, 296,800 | oo 278,998 (929) 10/01/2019.
790849 AK 9 |ST JUDE MEDICALLLC oo | .. | 03/29/2017. ...76,550 ..76,231 16 04/15/2043.
867914 AZ 6 |SUNTRUST BANKS.......ccooovemmrremrrrernerenneeraneeens - 10971172017, | MATURITY ..ooooinceceeeeis .100,946 (73) 09/11/2017.
87612E AP 1 |TARGET CORP .| 05/01/2017. | MATURITY.... ..86,539 626 05/01/2017.
887315 BJ 7 |TIME WARNER INC - DEBENTURES, woer | [ 10/16/2017. | MATURITY.... ..167,933 (988) 10/15/2017.
906548 CE 0 |UNION ELECTRIC COMPANY.......cccoovvverrrrirnnes .. | 06/15/2017. | MATURITY.... ....98,805 70 06/15/2017.
91324P BC 5 |UNITEDHEALTH GROUP INC SENIOR NOTE..... |.. | 11/15/2017. | MATURITY.... ...96,015 370 11/15/2017.
86722T AA 0 |SUNCOR ENERGY INC.......ocommerrerirrmrrreierreerrenns A| 04/26/2017. | CALLED @ 105.0690000.. .105,776 (195) (195) 06/01/2018.
3899999. Total - Bonds - Industrial and MiSCEIIaNEOUS..............cc.rwiiriiriiriiieiiiins v 484,568 (444) 0 (444) XXX
Bonds - Hybrid Securities
025932 50 0 |AMERICAN FIN GRPS 5.75% PFD.......ccoocvuvvivnnee .. | 08/25/2017. | CALLED @ 25.0000000 100,000 100,000 .100,000 100,000 0 08/25/2042.
025932 40 1 |AMERICAN FINL 6.375% PFD .. | 06/26/2017. | CALLED @ 25.0000000... 250,000 250,000 ..258,558 ..257,639 (7,639) 06/12/2042.
04010L 60 8 |ARES CAPITAL 5.875%.. .. | 06/21/2017. | CALLED @ 25.0000000 347,325 | .......... 347,325 351,475 ..347,325 0 10/01/2022.
20030N 60 6 |COMCAST CORP 5% PFD. ... | .| 12/15/2017. | CALLED @ 25.0000000... 200,000 200,000 200,000 ..200,000 0 ..10,000 | 12/15/2061.
891027 30 2 | TORCHMARK CORP 5.875% PFD..........ccooomuevens .. [ 12/22/2017. | CALLED @ 25.0000000............ccocervrernnee 200,000 200,000 | ..........200,000 0 11,978 | 12/15/2052.
4899999. Total - Bonds - Hybrid SECUMHES.............ccovrvvviieiriiisiiiiniis s 1,097,325 | ....... 1,097,325 | ....... 1,110,033 , 0 (7,639) | o0 | 000 1,097,325 |0 |0 |0 49,617 XXX
8399997. Total - Bonds = Part 4...........oooeviviiimriiiiriiinniin e 4,930,391 | ....... 4942522 | ... 4,954,886 | ... . 0 (9,584) | oovvvcionnn0 | 004,928,082 | o0 | 002,309 | 12,309 | L 229,785 XXX
8399998. Total - Bonds - Summary Item from Part 5.. 967,157 | oo 700,000 | ......... 916,110 | oo 914,041 (2,069) [ 2005ke)) P [ 914,041 | oo | 10053,116 | ........ 53,116 | ...... 18,634 | XXX
8399999. Total - Bonds 5,897,548 | ....... 5,642,522 | ... 5,870,996 | .......... 5,848,986 | ...coooiiereen0 | v (11,653) | oovrvevereaee 0 | (11,653) 5,842,123 | ..o 0]...55425 | ......55425 | ... 248,419 XXX
Preferred Stocks - Industrial and Miscellaneous
035710 50 8 [ANNALY MORTGAGE MANAGEMENT.. .| 08/31/2017. b J0/STe N R I 0 XXX
150602 40 7 |CEDAR SHOPPING CENTERS. wer| | 09/15/2017. 7,100 0 XXX
69360 68 5 |PSBUSPARKS 6% PFD......coovvvvermcrrrirmereiernnns .. [10/30/2017. | Partial Call............cccooumvvrvcnvsrnrrriivnivciiennc | 5064.000 | oo 126,600 | 2500 | oo 426.600 | oo, 126,600 0 XXX
69360J) 71 9 |PSBUSINES PK 6.45% PFD .| 0171812017, | Called........onrrrvrerivviiissssnseneriviiiisssssnns | 4.000.000 | ........100,000 | covviviin25.00 | oo 400,000 | oo 100,000 | ovvveeeeereeeers | e 0 XXX
808513 20 4 | THE CHARLES SCHWAB CORP. oo || 12001/2017. 53,330 | oo | 0 XXX
8499999. Total - Preferred Stocks - Industrial and MiSCEIIaNEOUS..............cccccvvviiss covvvviissiviiinscsiscssisssssesssssssssssssssssssn | 308700 | XXX | 314,089 | o 314,089 0 0 0 XXX
8999997, Total - Preferred Stocks - Part 4.............ccoovcvviirrrviicrriinniinneniins o | 308700 | XXX | o 314.089 | o 314,089 0 0 0 XXX
8999999. Total - Preferred Stocks 308,700 XXX ..314,089 ..314,089 0 0 0 XXX
9899999. Total - Preferred and Common StOCKS.............cc..ourviimriiinriiiiriisciiinns oo 308,700 XXX 314,089 | . 314,089 0 0 0 XXX
9999999. Total - Bonds, Preferred and COMMON StOCKS..........cvvuuriviisiiniiiiiiiinns i 6,206,248 XXX | e 6,185,085 | ovvvv.... 6,163,075 | ccovvvvvcceesnn0 | o [RRNEX)) p— (| [ (11,653) 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

2 5 6 7 8 10 1 Change in Book/Adjusted Carrying Value 17 18 20 21
12 13 14 15
F Current Interest
0 Year's Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Exchange Dividends | Accrued
i (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change Gain Realized Received | Interest
g Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | in B./A.C.V. (Loss) on | Gain (Loss) During and
CUSIP Identification Description n Name of Vendor Date Name of Purchaser Shares (Stock) Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) Disposal | on Disposal Year Dividends
Bonds - Industrial and Miscellaneous
88579E 9 | 3M COMPANY .....oovvrivrirrirersriseerenisinns . Raymond James...........evvrerreeriniinninnins 10/06/2017 . 265,520 255,712 (680)
110122 1 | BRISTOL MYERS SQUIBB Stephens, Inc. . | 06/23/2017 [ TENDER.......cocovvereervrirerieriinenncensninnens | cerernennn 100,000 | ... 129,704 | e 135,965 | ..oovvenee 129,649 (55)
110122 3 | BRISTOL-MYERS SQUIBB CO Stephens, Inc. 06/23/2017 264,882 252,257 (839)
481165 1 |JOY GLOBAL INC VARIOUS 12/11/2017 | CALLED @ 150.3950000.................. 300,790 276,424 (494)
3899999. Total - Bonds - Industrial and Miscellaneous. 914,041 0 (2,069) 0
8399998. Total - Bonds 914,041 0 (2,069) 0
9999999. Total - Bonds, Preferred and COMIMON SEOCKS..........covriiiiriieis  etieieieiseeseseesste et eeeeseeseeesseesesssesesessesseeeeeeesess e e s essees e b e e e s eEs e seEee s a2 s e b e ae e e £ s s e ee s e e e e e e s s e e et e s e e eesesses et et esnen 914,041 0 (2,069) 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
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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
Huntington National Bank Columbus, OH 448,076 | XXX
Huntington National Bank MM Columbus, OH R 95,654 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 543,730 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 543,730 [ XXX
0599999. Total Cash XXX XXX 0 0 543,730 | XXX

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

1. January. 631,537 | 4. April 3,570,916 | 7. July. 282,714 | 10. October
2. February 1,749,851 | 5. May, 196,828 |8. August 444,016 |11. November.
3. March 1,205,906 | 6. June 1,517,845 | 9. September. 307,897 |12. December. 543,730

E26
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year
1 2 3 4 5 6 7 8 9
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

46636U 86 8 | EAGLE CLASS-JPMORGAN US GOVT MMF.........coovviiimriinriinrienniineienas
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO..........ccccccvvvvvinninee.

8899999. Total - Cash Equivalents

XA
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OSITS

SCHEDULE E - PART 3 - SPECIAL DEP

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

E28
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