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Annual Statement for the year 2017 of the First Catholic Slovak Ladies Association Of The U.S.A.

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. re@SUNY SECUMHES.......vvuereerereireiieiieiseiseiseiseesessesseessssessessssissiens | eessnesnnees 1,306,839 | ....ccco...c (0 I I 1,306,839 | ..o [ i 1,306,839 | ............. 0.1
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES........cvrrererrirnerrereeenssnssssssseesses | sresesssssssssssssssssessenes | sonsseseneens 0.0 [ e | e | e (0 [ 0.0
1.22 Issued by U.S. government Sponsored agenCi€s..........oueueveverrererrennens | eoreverssiesenissssssiens | cvveessennens 0.0 [ oo | e | e (01 IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....rvvvveiiieiieieiese et snsenseses | esesssssssessesessnsensens | ervessssenns 0.0 [ | e | e (01 IO 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations...............ccoeveviees | covvvivines 3,812,375 | ............. 04 | . 3,812,375 | oo | e 3,812,375 | o 0.4
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations 15,886,506 15,886,506 15,886,506
1.43 Revenue and assessment obligations.............cccceeviereieeeieiesieeenees | eveevenns 26,372,366 26,372,366 26,372,366
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 GNMA............cccoeeveveerreneseeseeeerieieeees | evvevieeenns 2,121,257 | ............. 02 | .o 2,121,257 | oo | e, 2,121,257 | ...ccoue. 0.2
1.512 Issued or guaranteed by FNMA and FHLMC.............coocvmiiniivniiones | vovireiennee 2,884,796 | ... 0.3 | e 2,884,796 | ...oovvorrrrirnireiinnns | s 2,884,796 | ...ccoeucn. 0.3
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.........ccccovwt [ coonrnrnninrnnireiinnnns | ceeeinninns 0.0 [ e | e | e (0} I 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):

© o N o

. Total invested assets

2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities)
2.2 Unaffiliated non-U.S. securities (including Canada
2.3 Affiliated securities
Equity interests:
3.1 Investments in mutual funds
3.2 Preferred stocks:
3.21 Affiliated
3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 Unaffiliated
Other equity securities:
3.41 Affiliated
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 Unaffiliated
Mortgage loans:
4.1 Construction and land development
4.2 Agricultural
43
44
45
46
Real estate investments:
5.1
5.2

3.3

34

3.5

Multifamily residential properties.

Property held for production of income (including $.......... 0 of

property acquired in satisfaction of debt).........c.ccccoeerrevinieieienicceeas

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

satisfaction of debt)........cccovvveeiiiiei
CONrACE I0BNS.......oovieiecicte ettt
DBIIVALIVES. ...ttt

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

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

Single family residential ProPErtiEs..........vvevererierenresreninrseese s

COMMENCIAl I08NS........cooveeveevieeieieisee et
Mezzanine real estate [0ans...........c.ccvevrieieicieieiee s

Property occupied by COMPANY..........ccovivrieieiiieieieiessieseessessiesse e sssensns

...0.0
...0.2

...0.0
...0.9

...0.0
...0.0

............... 185,462 cererenenennnn 185,462 cererereeennnne. 185,462
..1,435,508 1,435,508 |.... 1,435,508
........................................................................................ 0
..................................................................................................................... 0
............ 5,191,497 | 05 | il 5191407 | | 5,191,407 |05
.......................................... 0.0 | i [ | 0 | 0.0
.......................................... 0.0 | e [ | 0 | 0.0
............ 2,720,799 | o033 | 2,720,799 | [ 2,720,799 | 0.3
.......................................... 0.0 | i [ | e 0 | 0.0
............. 0.0 | e [ | e | 0.0
............. (VXU USRI INRND. 0, R IRND. 0,9, CRIIN IRRNY 0,0,
.......... 40,944,639 | .......... 4.3 | ......... 40,944,639 |.......ccoooooiiinniinns | 40,944,639 | .. 43
.......... 14,189,808 | ............15 | .......... 14,189,808 |.........ccocvvvviinriiens | v 14,189,808 | ............ 1.5
........ 950,476,054 | .........100.0 | ........950,476,054 | .........cc.eeeee..0 | ............950,476,054 | ........100.0

Sl01
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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 5,550,374
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt 52,219

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e 52,219
3. Current year change in encumbrances:

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

3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, COIUMN 15...........cciiiiiiieisees sttt b bbb 235,000

6. Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, COIUMN 15, ...t
6.2 Totals, Part 3, COIUMN 13.. ...t bbb 0

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 0

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ...ttt ettt ten 176,096
8.2 Totals, Part 3, COIUMN 9.ttt en 176,096

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 5,191,497

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 5,191,497

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st 2,119,507

2. Cost of acquired:

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

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

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

4. ACCIUAI OF QISCOUNL.......o.oeiicicteie ettt b bbb a8 s b4 88 b2 s e 484t s s st s s bbbt s s bbb s bbb s bbb s an

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbb
5.2 Totals, Part 3, COIUMN B.......c.uiiiiieiieiieiieeetie et es bbb bbb 0

Total gain (10ss) 0n diSP0SalS, Part 3, COIUMN 18.........c.iuiiiieeieie ettt st s bbbt bbbt e st nen

Deduct amounts received on disposals, Part 3, COIUMN 15..........c.ciiiiiiie ettt bbb bbbt s st bbbt s b s bbbt s 497,555

Deduct amortization of premium and mortgage interest points and COMMIEMENE EES..........c.cvuivririiiiieic et 982

© ® 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 0

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 0

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens 1,620,970

12, TOtal VAIUGLON GlIOWANCE........coueveeiriisieie sttt st s st st s s8££ R AR bbb n bt

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 1,620,970

14, Deduct total NONAAMIEA AMOUNLS.........ccceviericieiieiseie sttt R bR Rt s st

15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann 1,620,970
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying valug, DECEMDET 31 Of PHOE YEA..........cciueieiiiiiciieieisits ettt sttt bbb s bbbt s st s bbb bbb ns e 14,309,283
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 0
Capitalized deferred interest and other:

3.1 TOtalS, Part 1, COIUMN 16.........ivirierriiceieiieeesisesis sttt

3.2 Totals, Part 3, COIUMN 12........imirieeriieiriesieeesisesesese st 0
ACCTUAN OF GISCOUNT........evovevierieis it

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 3.t

5.2 Totals, Part 3, COIUMN O......ovuuiviririrciiniieeisesiest st s 0
Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes

Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e

Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st 119,475
Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...t

9.2 Totals, Part 3, COIUMN 4.t 0
Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
Book/adjusted carrying value at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cecrrrrrrrrirrenrrnrerreninsessesssesss st sessesssssessesssssssssessssssssssssessesens 14,189,808
Deduct total NONAAMIEA BMOUNLS. ..ottt

Statement value at end of current period (LiNE 11 MINUS LINE 12).......vueieiriririineieie et sssessessessssss st sssssssessssssssessessssssessesssssssssessassssssessesssnssessessansssssessasssnssns 14,189,808

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 O PHIOT YBAI.........ccuiuriiereieiiecireie ettt e et s e s bR E e f bbbt bbb es 862,302,792
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7...........cocuiuieieiccee ettt bbbttt bbb bbbttt 87,358,405
ACCTUAL OF QISCOUNL. ...ttt sttt et st bbb s s b s bbb s s s b s s s 442 b s bt s s bbb s bbb bbb st s st ns st 255,928
Unrealized valuation increase (decrease):
A0 PAM T, COIUMN 121ttt bbb
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st 0
4.3 Part2, SECtON 2, COIUMN 13........ itk 1,816,456
A4 Partd, COIUMN Tttt 48,736 1,865,193
Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.iuiiiieieie ettt bbb s bbb s bbb s s bbb bbb et nen (237,308)
Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........c.cuiuieiiirieeesee ettt sttt 60,267,712
Deduct amMOrtiZation Of PIEMIUM...........c.ciueieieiiieieisctee ettt bbbt bbb bbb s st s s bbb s bbb bbb s bbb bbbt es bbb e st st 5,468,956
Total foreign exchange change in book/adjusted carrying value:

8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR

8.2 Part2, SECON 1, COIUMN 19....... ittt

8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt

8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0
Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
94 Part4, COIMN 13ttt R 0
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9).........cevererireieiiesie ettt sttt st st sa s 885,808,340
Deduct total NONAAMILEA BMOUNLS..........cciiiiiii bbb

Statement value at end of current period (LiNe 10 MINUS LINE T1).......cicuiriieiiicsceiceieeteee ettt b st bbb s et bbbt es st s s banes 885,808,340
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SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........couvevvcrrvens | corvevenerineriinens 3,428,096 | ...ooovrvvrriricninne 3,707,735 | oo 3,500,515 | covoorrirrrririnnne 3,317,311
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 | e 3,428,096 | oo 3,707,735 | oo 3,500,515 | .o 3,317,311
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ieieeeceiiiesesieies | e 3,812,375 | oo 4,126,047 | oo 3,804,595 | oo 3,845,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooereereieiereciieieees | e 15,886,506 | .....coovecrnannae 16,510,065 | ...cooovevvernannes 15,967,375 | oo 15,520,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... ...29,257,162 ...29,938,889 ...29,550,206 ...27,523,541
Industrial and Miscellaneous, SVO Identified 8. United States .806,624,469 .870,600,895 .836,902,701 .725,608,891
Funds and Hybrid Securities (Unaffiliated) 9. Canada 15,461,786 16,331,492 ..15,770,741 ...12,019,000
10. Other Countries ....968,459 ....970,333 ...974,367 ...967,000
11. Totals......ccoocoe. 823,054,714 .887,902,720 .853,647,809 738,594,891
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONdS.......coueerseeesssrnnsne | covveenireieiennes 875,438,853 | ...coovvrrenininn: 942,185,454 | ...coovvivriiinnns 906,470,500 | ...oovcrercrennns 788,800,743
PREFERRED STOCKS 14. United States..........occvevrmeeees | covrereerirreniinenens 2,253,102 | oo 2,353,581 | oo 2,253,102
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TotalS. ..o | onreeseniesneenens 2,253,102 | coooovvveirniniina 2,353,581 | oo 2,253,102
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred Stocks......... | .ccccooevrerernnnnne. 2,253,102 | ..coovvevvrrn 2,353,581 | ..oovvviii 2,253,102
COMMON STOCKS 20. United States........c.cveverevererenes | woeerveerineiineeinenes 8,045,788 | ..o 8,045,788 | ....oveeiein 2,095,300
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUNtries........cccvvevevees | covrereierieisicrcinas 70,597 | oo 70,597 | oo 117,824
23, TOtalS....cocverrirererieerrescrerennes | v 8,116,385 | ..ooovvrrrariencninns 8,116,385 | ..ooovvrvnerrenciinns 2,213,124
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common Stocks.....c.u. | covcercvineiiennnes 8,116,385 | ..oovvrrvreriencninns 8,116,385 | ..ooovvvvrerreacienn: 2,213,124
26. Total StoCKS..ouuurrmmmrsmsrssnans | covevviiiirinnens 10,369,487 | oo, 10,469,966 | ...oooovvernrierinnenes 4,466,226
27. Total Bonds and Stocks...... | ....ccccovcvuenen 885,808,340 | ...cooevrernrenne 952,655,421 | ...vvoevriinne 910,936,726
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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
189,924 1,629,442 166,104 1,207,991 234,635 3,852,245

3,372,624

7,278,616

.3,812,375

4.7

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

Totals

............... 8,883,351
100,626

............... 5,605,601

543,902 |....

100,481

127,429 | ...

............... 9,840,554

............. 15,462,853

................. 150,000

...273,653 |....

5.6
5.7

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

................. 987,665
....18,093

............... 9,667,481
............... 2,054,307

0.

............... 1,005,758

2,472,490

............. 29,257,163
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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)
Industrial and Miscellaneous (unaffiliated)
............. 12,296,146 verennennn:D3,865,749 | ..........175,295,393 | .............70,700,969 XXX ovvevirrins | v 418,644,901 cereneenn 479,802,058 reeerennn 417,315,657 |.............. 1,329,244
6.2 NAIC 2. 27,031,899 |.. s 43,125,252 | ........... 111,294,618 |...........128,453,209 | ........XXX..... 362,643,358 | ....ccovrirrrrnn 414 | 277,912,486 |... .362,393,358 | ...oovvrrennn. 250,000
6.3 NAIC 3. ]

...31,370,276 | ...
..6,615,726 |...
), 9,9, NI DU 3,780,451

...29,294,552 | ...
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Annual Statement for the year 2017 of the First Catholic Slovak Ladies Association Of The U.S.A.

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)
10. Total Bonds Current Year
10.1 13,903,735 |........... 122,737,285 |.......co.... 72,677,559 |...ccco.u. 185,724,599 |............. 73,408,094 | ...cooovovviiriiiinns [ 468,451,272 | ..ooovvvvrcinennn 535 | XXX [ e ) 9,9 SO RO 467,122,028
27,049,992 |............. 52,920,720 |....cccco.u.. 45,252,105 | ........... 111,395,100 |...........128,453,209 | ...ccvvvvvrrvrvinenecn0 | i, 365,071,126 | ..o LT | XXX s [ e ) 0,0, SO R 364,821,126
2,501,758 |.... ...3,261,684 |. ..3,263,129 |.. 22,493,705 . ....31,520,276 ....31,520,276
............... 1,373,678 vevnenennn0,615,726 6,615,726
................. 514,877 rereeennn 3,780,451 3,780,451
............... 0].. [
.321,501,960 | ... ..873,859,610 |..
10.8 Line 10.7.a5@ % Of COL. 7...oovveririerieiscscsiissssnisessinssnssennns | conenssnssnssesssnneensDed | cornerneenssnsnnnesse@0:0 | covivnninnininnnenen 143 | o 36.7 | o230 |00 | i 10000 | XXX e e XK s [ e XK e [ e
1. Total Bonds Prior Year

............. 34,434,582

1,076,602 |....

........... 127,970,247
.81,477,049

............. 53,415,045

22,636,747 |..

101,530,742

94,083,772 |....

535,609,804
...278,012,217

........... 535,609,805

.278,012,217 |..

.15,018 .700,845 |.. ..29,517,029
332,000 | ..covevne.n.992,169 ... .4,239,402 |.. ....6,935,751
................. 932,500
11.7 TotalS..coeeeeirircnes ..36,790,702 | .... 80,992,039 |..
11.8 Line 11.7 as a % of Col. 9. A3 256 | 9.5
12. Total Publicly Traded Bonds
............. 13,903,735 | ...........121,985,505 |.............72,677,558 |...........185,168,046 |............73,387,183 | ..c.oeviirrrrririiner | v 467,122,028 | ......c..53.4 [ .......535,609,805 | ..o 827 | ........467,122,028
............. 27,049,992 |.............52,670,720 |............45,252,105 |...........111,395,100 |...........128,453,209 vererenn364,821,126 | oo v 278,012,217 renennn 364,821,126
2,501,758 |.... ...3,261,684 |. .3,263,129 |.. 22,493,705 |... . ....31,520,276 . ..29,517,028 . ...31,520,276 |..
............... 1,031,569 |...............4,210,478 |...............1,373,678 crveennennn.0,615,726 ceveneennennn.0,935,751 rereenennnn0,615,726
............... 3,752,587
................. 932,502
12.7 TOAIS...cveceeeeiererie ettt snsenns | sresensnees 46,721,059 |........... 178,949,479 854,759,891 | ...occevvvererrnn100.0 | oo
12.8 Line 12.7 as a % of Col. 7..... .53 ...20.5
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10..........cocoevvvvvees | covrereeereeerenee. 53 | oo 20.4
13. Total Privately Placed Bonds
................. 751,780 | oo
250,000 |.oovvoereeriririeirenenene
13.8 Line 13.7 as a % of Col. 7.....
13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10.........c.cccvevevevees | covveeeieieieiaenn0.0 | ol 0.1
(@) Includes $.....1,579,244 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes§.......... 0 current year, §.......... 0 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(c) Includes§$.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*' means the NAIC designation was assigned by the SVO in reliance on

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

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

..0;

NAIC 2§.......

0; NAIC3S§...

0;

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

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

NAIC6S.......... 0.
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SCHEDULE D - PART 1A - SECTION 2

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

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 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 SECUMIES..........ccoveriierriieriieniees [ JETR RN
1.4 Other Loan-Backed and Structured SECUMHES............uueeeererrneinimeiriins [ereersrssissisensesnessinns [T

1,306,839 |.
2,121,257 |.

1,224,571 1,306,839 3,456,002

..396,244

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
3.5 Totals

.............. 3,375,728
3,902,888

........................... 0 [ XXX [0 3,812,375 | 04 .l 7,278,616

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations
4.2 Residential Mortgage-Backed Securities

.......... XXX
.......... XXX

4.3 Commercial Mortgage-Backed Securities
4.4 Other Loan-Backed and Structured Securities.. . . 0 .. . ..
4.5 Totals 430,000 8,983,976 |.............. 5,700,717 LTTB13 | 0 | b XK X | 0000 15,886,506 | v 18 [ 9,840,554 | ooovvevei 12 |, 15,886,506 | ....ocoovveverrriae, 0
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 1SSUET OBlGALIONS. ......coovvveecvrcviicicie et | eevsisssasninss 641,767 |..cvvnnne. 4,590,864 |........... 11,440,502 |.............. 7,365,433 |...cevnnn. 2,333,801 | oo XKX s | 000000000 26,372,366 | v 3.0 [ 31,648,341 | ooocevereinns 37 | 26,372,366 |...cocoooverrrerrernrnnns
............................................... 363,991 888,818 |.................281,286 1,212,013

..138,689 3 3,510,195 | .o A 2,884,798

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations

.......... 310,774,927

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

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7 8
Total Column7 asa
Current Year % of Line 10.6

9
Total from Column
7 Prior Year

10

% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed

9. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO
9.2 Bond Mutual Funds Identified by the SVO
10. Total Bonds Current Year
10.1 1SSUET OblIgAtIONS........vvevveerririeireieiesieeie st nsneees | eesenseenas 46,146,984
10.2 Residential Mortgage-Backed SeCUties..........ccouvirereinrinirirnininens [ verereiiniinens 554,449
10.3 Commercial Mortgage-Backed SECUMtIES. .......oevvvrierririeirreirinnen | eereireiniennes 19,627
10.4 Other Loan-Backed and Structured SECURHES............crrurrreriuneririirnns | cerreeieinirriereineens 0
10.5 SVO Identified FUNGS...........ceviveieeieieciece e | ceerieeas XXX oo
10.6 TOAIS.......cveieiecicice ettt | enaeseeaas 46,721,059
10.7 Line 10.6: 858 % OF COl. 7.t | oerersssiesessssesanas 5.3
1. Total Bonds Prior Year
11,1 1SSUET OblIgAtiONS........vvvveirieieiieieiesie et | ensenseeaes 36,414,553 | .......... 218,095,483 | ............ 80,547,663 | .......... 317,732,983 | .......... 193,839,505 | .......... ) 0.9 GRS DR ) .9 N PO ).0.9 G B 846,630,187 | .o 99.0 [.oeee. 846,630,187
11.2 Residential Mortgage-Backed SECUMIES. ..........covviveieriinrniernenieiens [ cvrreireinninnns 376,148 | .o 784,681 | oo 444,375 |.............. 4,769,487 |.............. 1,434,636 | .......... ) 9.9 G DI ) 0.9 R PR D.0.9 N PO 7,809,327 | ooeverereeieinns 0.9 | 7,809,327
11.3 Commercial Mortgage-Backed SECUMHIES. ..........vrrurieeiriirieieinines [ orirernneinsinseneineenns [ conseeeensesssnssnsnnnes | sereessssssesssssssssessssnns | seeessessesssssssessesnsseses | oeesssesseensens 320,375 | .......... ) 0.9 O IR )00, SO DT XXXoovieveies oo 320,375 | oo 0.0 [, 320,375 | oo
11.4 Other Loan-Backed and Structured SECUMHES...........vrurrreiinieieinines [ rrreeeiieinisininsinsnens | crereeseenssenseensnseenees | enenssensssssssssenssnsens | sesessesnssessesssssssessesses | sensssssessesssssssensessnses | nereernss XK Kunerenrnnnnns | oerrvenens ) 0.0, SO DS D00 SO I 0
11.5 SVO Identified FUNDS........ccoovvererrirrininrrrrernereeeesnnnseessnnnennensnes | senneee X% rnirsrnne | oereeneee XX e | e e XX | e XK [ XX e | e, XXX oo e, DS O [ 0 .
11,8 TOAIS. ..ottt | eraeseeaaes 36,790,701 | .......... 218,880,164 |............ 80,992,038 | .......... 322,502,470 |.......... 195,594,516 | ..coovveerieriiiins (V)N I ) 0.0 I PO D09 S BT 854,759,889 | .....ccovvevnee. 100.0 |.......... 854,759,889 | ..covvireieriries 0
11.7 Line 116858 % Of COL 9...uvveivieieicie e veinins | eversississesnnisnea 43 | e 256 | oo 9.5 | e 377 | i, 229 | o 0.0 | .0, S P .S S 100.0 |..oooneenas D00, S 100.0
12. Total Publicly Traded Bonds
12.1 1SSUET OblIgAtioNS........c.vveveiiiveiieicteie et | enaesseias 46,146,984 | .......... 177,577,955 | .......... 124,891,967 318,532,725 868,589,969
12.2 Residential Mortgage-Backed Securities... ..554,449 1,306,430 |... ..453,880 2,349,134 |... 5,037,530 |.
12.3 Commercial Mortgage-Backed SECUMEIES. .........ccvevererinieieriseniee | everesieiennnns 19,627 | o 65,094 | ..ooivirne 57,423 | ool 63,547 | cooviieieien 26,420 | oo XXX e
12.4 Other Loan-Backed and Structured Securities
12.5 SVO Identified Funds XXX. XXX XXX.
12,8 TOAIS. ..ottt | feesenseena 46,721,060 | .......... 178,949,479 | .......... 125,403,270
12.7 Line 12.6 @58 % OF COl. 7....vvvecreeecercs e | oovevsssiesesesesnnns 5.3 | oo 20.5 144
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10
13. Total Privately Placed Bonds
13.1 Issuer Obligations...........ccovveeieeinicierieenieseeeeniseeeneresnssssennns | veeenessessnssesnnsenns | evevsnnnenees 1,001,780 [ covieiiiiciiieiiieiens e 556,553 | 20,911 | b XXX | e 1,579,244 | 0.2 | [0 I 0.0 [ ).9.9. N NS 1,579,244
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 SECUMLIES. ...........cerriiriieeiiieieieiiiens | rernireneinsissiesinsens | ernneesnssnssssssssesiess | evesssesessssssessessnnns | seiessssssssssessesssssenses | sesessessssessesssssssensenns | soenreense XX Kunrrerrernnns | vervesnsnsesennienieensd [ ovecneinsieieinnnnnnn0.0 0| v [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
13,6 TOAIS......ocvceeeccveeee e sesssseseesessessenenenns | evveseeseessssneessesenenQ [ evereerenrnn 1,001,780 | v |00 556,553 | 20,911 | 0 1,579,244 | 0.2 | [0 0.0 .o D0, 9, NN DU 1,579,244
13.7 Line 13.6 @58 % O COL. 7....vovevceeeeeeee et seinins | everenssseseesnssnans 0.0 | e 634 | oo 0.0 | oo 352 | oo 1.3 | e 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, [ 0.0 | oo 0.1 | oo, 0.0 [ oo 0.0 | oo, 02 ... .0, S P ). 0 S R .0, S P 0.0 S 0.2
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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. 2,000,000 2,000,000
2. Cost of short-term inVeStMENtS ACUINET............eviurieiicieieiie et sss et snse e snses | saetsssssesessesesssnsesesesesessnsesessnseeas T,027,752 | oo OV Y T T BTSRRI
3. ACCIUAI OF BISCOUNL. ...ttt bbbttt | fiebsee s st s bbbttt 0 [ ettt | Seeh ettt b et | S4sb e R e LR bbb n bR nb | 1Rt eee bR
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON GISPOSAIS..........cuiuiriieiiieieiiieieirieie ettt bttt e e s se b e b s sesessssesasas | sesebessssesesassetesatsesesansstesesesesesnsetesssesesanne 0 | ettt naes | eberet ettt e sttt ea ettt s e st s en s e bt nsesesanne | Shetsseteteset et et aete b s R et et e R e bt e st eae bR s s teses | ekettseteben st et et e bt s et et h et bttt n et n e
6. Deduct consideration reCeived ON dISPOSAIS...........c.cvriveiirueiiiiieiieiesiee st ssssssessns | ssessssssessssesessssnsesessesesessssesessnsesns 9,027,752 | oo L O 457 T OO BTN
7. Deduct amortization Of PIEMIUM...........c.ueiiiiiriiii ettt | febseesesb st bt s ettt 0 [ ottt ettt | nebestee ettt Rt e ettt st ettt s sttt nsetsete | 42seEseE e R s e R Rt R e s bRt n st en et es | Sheetet ettt Rttt en
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........cceriuriiriiineniiiririinins | et 0 | e 0 | o 0 | e 0 | e 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.iiieiiriiiiiieisisssesissiesssesssesesssssssessenss | erssssssessssssesssssssessessessssassessssassessesassessesas 0 [ oot e 0 [ o 0 | o 0 [ e 0
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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)..........cccceueiirrireieiiiiieieeiesiesessiesie s | sevssssiesissssse bbb snee 9,000,000 | ..ot 0 | oo 9,000,000 | .evueereeieiere 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 11)......ciiiieiiieiiiiieiisicetssstetes st ssseetesssssessssssessssssessssssens | sssesessssessssssesessssssessssssesessssesassssesessnsens 9,000,000 | .o 0 | oo 9,000,000 | .ouvevieeieietece e 0
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Annual Statement for the year 2017 of the First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE A - PART 1
NED December 31 of Current Year

Showing all Real Estate OW
6 7

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current Year's
Book/Adjusted Other-Than- Gross Income
Carrying Value Temporary Current Year's Total Change in Total Foreign Earned Less Taxes, Repairs,
Date Date of Last Amount of Less Fair Value Less Current Year's Impairment Change in B/A.C.V. Exchange Change | Interest Incurred and Expenses
Description of Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) inB./A.C.V on Encumbrances Incurred
Properties Occupied by the Reporting Entity - Health Care Delivery
............................................................................................. .0

HOME OFFICE .. |BEACHWOOD... 05/31/2007. 6,935,837 | .ooovvenrererineineriiens | e 3,001,118 | i 7,000,000 173,898 | ovoeeerrerierirneenens | revereesssisessesiesenes | ceseesnsines (173,898) | vvoverrerrrrererrcrines | vverneriennn 423,088 | i, 255,167
HOME OFFICE . | BEACHWOOD... 12/01/2010. ....35,684 892 (892)]....
LAND = CHAGRIN BLVD......vvuuirimririeririeiseriesiesessesssssessessesssesssenssssessssssssesssns. | sevesssenns BEACHWOOD 12/31/1953. | 12/31/2003. 00020,100 | oo [ 20,100 | i, 7,000,000 | covouverrerrereeinninens | ceveserneniersseeseninns | ceeersninsnnensessnenes | oeeeenseeernsnenQ s [
HOME OFFICE - IMPROVEMENTS, . | BEACHWOOD 07/01/2017. ...52,219 ...50,914 1,305 .
0199999. Properties Occupied by the Reporting Entity - Health Care Delivery. 7,043,840 191497 | e 14,000,000 | ...covrvnnnae 176,096 0 ..423,088 | ..o 255,167
0399999. Total - Properties Occupied by the Reporting ENtity. ..o enensississsnsssien 7,043,840 0 | s 5,191,497 | oo 14,000,000 | .cooovviinninne 176,096 0 oo (176,006) | ovvvvvsvriinniinniinenn0 [ s 423,088 | ..cocooverns 255,167
0699999, TOAIS.........ucvuiiriiiiiiit bbbt st 7,043,840 | ..o 0 | 5,191,497 | .......... 14,000,000 | ....ocorevnnee 176,096 0 | e (176,096) | oo | i 423,088 | ....ccoovveuee 255,167
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Annual Statement for the year 2017 of the First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED and Additions Made During the Year
4 5

Location 6 7 8 9
2 3
Date Actual Cost at Amount of Book/Adjusted Carrying Additional Investment Made
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Value Less Encumbrances After Acquisition

Acquired by Purchase
HOME OFFICE - IMPROVEMENTS....... oottt s BEACHWOOD OH...... 07/01/2017. | GREEN ESTATES, 52,219 [ oo | e 50,914
0199999. Total - Acquired By PUICHhESE. ......c.evuiiiiiiiiiiiiissei st nes 52,219 | o0 [ 50,914 0
0399999, TOAIS.........cveveeverereere ettt st s bbb s bbbt s et R eRRee | S4eteseRE R e R e R R LR R e R bR e HeeLEaee et et 52,219 | ooovvveeeerreriernrreeen0 | e 50,914 0
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Annual Statement for the year 2017 of the First Catholic Slovak Ladies Association Of The U.S.A.
SCHEDULE A - PART 3
Showing all Real Estate DISPOSED During the Year, Includlng Payments During the Final Year on "Sales under Contract"

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 11 12 13
Expended for Current
Additions, Book/Adjusted Year's Other- Book/Adjusted Gross Income
Permanent | Carrying Value Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Current Temporary | Current Year's | Total Change Exchange Less Amounts Exchange Gain| Realized Gain | Total Gain Interest Repairs and
Disposal and Changes in| Encumbrances Year's Impairment Change in inB./A.CV. Change in Encumbrances Received (Loss) on (Loss) on (Loss) on Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances |  Prior Year | Depreciation | Recognized | Encumbrances| (11-9-10) B.JA.C. V. on Disposal During Year Disposal Disposal Disposal Encumbrances| Incurred
Property Disposed
HOME OFFICE - PUNA.. ... | WILKES-BARRE........ | PA... | 08/10/2017. | SPECIAL PROJECTS 88 LLC 356,761 235,000 0 235,000 235,000 0 59,013 20,832
0199999. Total - Property Disposed 356,761 0 235,000 0 0 0 0 0 235,000 235,000 0 0 0 59,013 20,832
0399999. Totals. 356,761 0 235,000 0 0 0 0 0 235,000 235,000 0 0 0 59,013 20,832
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Annual Statement for the year 2017 of the First Catholic Slovak Ladies Association Of The U.S.A.

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

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 11 12 13
Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or
Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) | (Amortization) / Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation
Mortgages in Good Standing - Commercial Mortgages - All Other
12730438 .... | CHICAGO IL 05/15/2005. | . . (234) 11/29/2004
12731477 . | CHICAGO IL 05/15/2005. | . X ..72,886 (142) . . 02/06/2005
12733291 | e CHICAGO IL 12/15/2005. | .c.oovvenees 4875 | .o 320,748 | ..o (T4B) | .vvvereeerererierineernerins | cereserseesssssessssissss s | sesessessees s | s eneas 590,000 |07/28/2005
20763579 .... | BRIDGEVIEW. IL 06/13/2006. | . ..290,951 (97) .515,000 |01/09/2006
20765293 .... NAPERVILLE IL 12/21/2006. | . (67) 575,000 |09/29/2006
20765616 | MT PROSPECT ..ottt IL 12/21/2006. | . (297) 1,060,000 | 10/02/2006
20771788 ORLAND PARK... IL 03/28/2008. | . .695,000 |01/11/2008
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other..... 1,620,970 (982) 0 4,895,000 XXX
0899999. Total - Mortgages in GOOA SEANGING. .........uuiiuiiii ik eh bbb bbbt | nsiini 1,620,970 . (982) 0 . 4,895,000 XXX
3399999, TOAIS........urvrereieeiierieieeiie sttt eveieees et Sietei ettt | eerieees 1,620,970 | .oooovvorvcciecns 0 (982) (0 [ RRROON | I ISP ROPRORON 0 4,895,000 XXX

General Interrogatory:

1. Mortgages in good standing $

2. Restructured mortgages $

...0 unpaid taxes $..

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

3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes $
4. Mortgages in process of foreclosure $

0 interest due and unpaid.
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Annual Statement for the year 2017 of the First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE B - PART 2

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

Loan Number

Location

4

City

3

State

Loan Type

5

Date Acquired

6

Rate of Interest

Actual Cost at Time of Acquisition

Additional Investment Made After Acquisition

Value of Land and Buildings

NONE




Annual Statement for the year 2017 of the First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE B - PART 3

Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

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

Mortgages With Partial Repayments

0 0

12730438. .. | CHICAGO.. 46,483 0 ....46,483 0

12731477 .| CHICAGO.. .28,390 0 ....28,390 0

12733291 . .11,008 0 ....11,008 0

20763579. .. |BRIDGEVIEW.... 12,222 0 ..12,222 0

20765293 .. |NAPTERVILLE 337,863 0 .337,863 0

20765616 o [MT PROSPECT .....cccotivmririeierississriesienes 14,778 0 .. 14,778 14,778 0

20771788. . | ORLAND PARK .10,481 0 ....10,481 ..10,481 0

20771937 .36,331 0 ....36,331 0

0 0

0 0

0 0

0299999. Total - Mortgages With Partial Repayments........ . 497,555 0 0 0 497,555 0 0

0599999,  TOtAl MOMGAGES. ........vvreerrrireirerieieieesieetsseisseesesssse et esasessnsis aneesseesssessesasssssssssessssessesssasssssssesssnessenes | aevenesiesssnenes 497,555 0 0 0 497,555 0 0

903
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Annual Statement for the year 2017 of the First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current
Current Year's| Year's Other-
Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
Desig- | Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) / Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated
41020V AA 9 | John Hancock Mutual Life INS CO..........ccveuerevinrriirins [ eorereis [ oo | oo McDonald Investments INC...........c..cooceverreinerierereeenas 1FE...... 10/17/2003] .....oooves | o 2,271,740 | ........... 2,428,460 | ......... 2,119,175 V[ e [ e s | s 147,500 | cooveoceeeeeeeeeiins [ s
604074  AA 2 | Minnesota Mutural Life ..| Robert W Baird & COm INCOMP.......c.vvvrrrmrvrireriricinns 1FE...... 09/18/2013| .. ..1,239,140 1,198,502 )| 82,500 | oo [ e
638671 AC 1 |Nationwide Mutual Ins Series 144A. . .| National City Bank 1FE...... 09/19/2002] .. ceen8,325,340 | .......3,241,679 )| ... 247,500
644162 AB 5 | New England Mutual Corp NOES.........ccueermmiverineerens | covvrinee [ rerireeerinersinsinersnineins [ v National City Bank 1FE...... 05/02/2005] ......ccovee | vorrernee ,840,000 | ........... 3,749,100 | ......... 3,370,989 ) 236,250
677412 AD 0 |Ohio National Life Ins Ser 144A... .| McDonald Investments INC...........cc.vvvereeirinerinernenes 1FE...... 10/31/2002] .. ..2,195,800 ..2,475,000 2,109,955 ).
743917 AH 9 | Prudential Insurance Notes e ... | ssseeeeeen | National City Bank 1FE...... 09/18/2002] .. ..2,293,540 ..2,623,220 | ........2,149,510 )|
0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated.............coceiiiiiiiniiiiisiiisissicsssssssssssssssnssenes ....15,216,210 ....16,840,260 | ....... 14,189,808 ....0 )]
4499999. Subtotal - Unaffiliated. 15,216,210 16,840,260 | .......14,189,808 0 ) XXX
4699999. Totals ....15,216,210 ....16,840,260 | ....... 14,189,808 .0 )| ... XXX
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Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO08, E09
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Annual Statement for the year 2017 of the First Catholic Slovak Ladies Association Of The U.S.A.

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

Showing all Lon
7

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

F

0 Current Year's

r Unrealized Other-Than- | Total Foreign Stated

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

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligati
912810 EH 7 |U S Treasury Bond.........cccocuuimiiimiiiniiisniiiescisssissssssessssssssssssiissnies | s ...117.804 11,200,000 | ......oocee 1,224,571 (6,795) | oo | e | e 7.875 |...... 7132 |FA...... 11/04/2004. | 02/15/2021.
912810 FT 0 |U S Treasury Bonds..........coocuuriueiriiiireiiiceiieceiiecesisesseesesisssssesesesesssienenes | s ...128.681 20,000 20,826 (B0) | e | e [ e 4.500 |...... 4173 |FA...... 09/11/2008. | 02/15/2036.
912828  JR 2 |U S Treasury NOtES.........ovvuuruiiiniinniieniririssinssiesiesisssssssesssisessenssnnss. | eovenes | oo | overivenins | cveverenens 1 ..101.686 | .....................5,084 | ....................5,000 | ....... 5,031 (34) | oo | e [ 3.750 |...... 3.028 |MN...... 05/04/2009. | 11/15/2018.
912833 X9 6 | U S Treasury Stripped Int Pmt Note......... (@100 1 O IR ... 36,140 ... 61.993 56,411 Y Y IR [TRRRTR ISR PR 4.727 |NIA..... 06/23/2008. | 11/15/2035.
0199999. U.S. Government - Issuer Obligations.............c...rieuriieiriisinriiessreiisssies s 1,347,544 XXX | 1,625,059 | ..............1,355,000 | ...ocoonennes 1,306,839 | ..o (4,285) 0 0 XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36202C HH 9 |G.N.M. A 20327 7/20/2025..........ccooereeareeiereriereeieseeeeseeeeseseeseseeseseenens | cevinas ...102.109 1(0) ) [OOSR VPPOOROROOR OO 7.000 01/01/1995. | 07/20/2025.
36202A P76 [G.N. M. A, P0OI00044B............ccooiririimiinrrierieniriisiissiiesiesisssissssissiiens | eveees ...105.998 LI SOOI IPPUTPTORTORRIOR BV 7.500 12/17/1992. | 11/20/2022.
36202A S99 |G.N.M.A. Pool 000544 ..104.722 (V1 ORI ORI PP 7.000 02/18/1993. | 12/20/2022.
36202A TA 5 |G.N.M.A. Pool 000545 ..104.975 ({0 USRI IVRTRIINN IOV 7.500 12/30/1992. | 12/20/2022.
36202A YU 5 |G.N.M.A. Pool 000723 ...102.693 ({0 FSESERTRURIN IPPIRTRTRIRIIR IOV 7.500 01/27/1993. | 01/20/2023.
36202B ED 3 |G.N.M.A. Pool 001032 ...101.970 1(0) ) SOOI EOVPPORTORTOROOR PO 7.000 04/20/1993. | 04/20/2023.
36202B GP 4 |G.N.M.A. Pool 001106... ...100.678 (0) ....10.000 12/01/1988. | 12/20/2018.
36202B  HT 5 |G.N.M.A. Pool 001142... ...104.614 1(0) ) SOOI VPPURORTOR OO 7.000 05/25/1993. | 05/20/2023.
36202B  KZ 7 |G.N.M.A. Pool 001212 ...105.002 ({0 SOOI INVPURTRTROIRIINN IOV 7.000 06/17/1993. | 06/20/2023.
36202B NF 8 |G.N.M.A. Pool 001290... ...100.333 ({0 SESTSRTRURIN IPPURTRTRIRIIRN DOV 9.000 11/20/1989. | 11/20/2019.
36202B WV 3 |G.N.M.A. Pool 001560... ...100.338 (U UURUPPUUPTOURPPRO FURTORPORTORIOR IR 9.000 02/20/1991. | 02/20/2021.
36202C BM 4 |G.N.M.A. Pool 001844 ...101.513 ({0 SESTORTORTORTON IPPURIRTORTIRIINN BV 8.000 06/18/1992. | 05/20/2022.
36202C CE 1 |G.N.M.A. Pool 001869, ...107.186 ((0)] SESTERRURIN VRTINS IO 8.000 09/06/1994. | 09/20/2024.
36202C EM 1 |G.N.M.A. Pool 001940M ..110.158 ({0 SOOI IPPURTTIRTOIRPINN DOV 9.000 01/09/1995. | 01/20/2025.
362153 KP 2 |G.N.M.A. Pool 152502 ...100.360 0 ....10.000 01/01/1989. | 01/15/2019.
362165 LL 4 |G.N.M.A. Pool 184031... ...100.238 0 +0er.7.000 04/19/1993. | 04/15/2023.
362166 QW 3 |G.N.M.A. Pool 185069. ...100.310 (VOO ORI IO 8.000 05/19/1992. | 01/15/2022.
36218N LR 0 |G.N.M.A. Pool 227236, 2100120 | e T e 1T e 1T i | e [ e [ | 9.500 08/15/1989. | 08/15/2018.
36223F B4 2 |G.N.M.A. Pool 306159 ..101.274 (0) ......9.000 05/13/1991. | 05/15/2021.
36223F Q7 9 |G.N.M.A. Pool 306578... ...101.236 1(0) ) SRR ISP OO 8.000 04/27/1992. | 03/15/2022.
36223N  XC 3 |G.N.M.A. Pool 313075 ...106.114 1(0) ) TSRO EVPPORTORTORTOR DU 8.000 04/29/1994. | 08/15/2022.
362238 V5 9 |G.N.M.A. Pool 316636 ...100.304 (1,328) ......8.000 12/17/1991. | 12/15/2021.
36224G S5 8 |G.N.M.A. Pool 328240. ..101.176 1(0) ) ST VPO OO 8.000 04/29/1994. | 08/15/2022.
36224H MD 5 |G.N.M.A Pool 328956 ...101.350 (V1 UOOROORIONORN FUUPPOORPORIOTOROTOR PPOOON 7.500 12/16/1992. | 12/15/2022.
36224K  PH 6 |G.N.M.A. Pool 330824... ...100.270 0 verrrn1.500 11/18/1992. | 10/15/2022.
36224L MC 8 |G.N.M.A. Pool 331655... ...100.237 (V1 PRI FOTPOIRSRIRTNPOR PRV 7.000 10/19/1992. | 10/15/2022.
36224M UL 7 |G.N.M.A. Pool 332787... ...100.235 (V1 PRI FUUPPIORSTIRIOTROPOR PRSP 7.000 10/19/1992. | 10/15/2022.
36224P MD 7 |G.N.M.A. Pool 334356... ...104.600 2 VTP UTORTORTORTON PPN 7.000 11/18/1992. | 11/15/2022.
36204Q G3 8 |G.N.M.A. POOI376518........cciriiriririnienisiesiesisssssssiesiessesessssins | vovenes ..100.316 ({0 SOOI IVPURTOTRTOIRPINN IOV 8.000 05/01/1994. | 05/15/2024.
36204W  CP 0 |G.N. M. Al POOI BBITT8X.....oooveocvireeiceeiceeiseeieesieseeessesssssssssssenesons | cevenas ...100.430 1(0) ) SRRSO SR U 7.500 04/15/1994. | 04/15/2024.
36202B  3Z 6 |G.N.M. A 17167 5/20/2024..........comvrvirrirrrieneieseiseeeieseeissesissesissssins | ceeeees ...105.857 (V5 OO IO I 7.000 01/01/1995. | 05/20/2024.
36202C  6J 7 |G.N.M. A 26736.511/20/2028...........ccoomvirimriirriineisceesesneineineie [ e ...114.567 ((L[0)) [ OO BN 6.500 04/11/2011. | 11/20/2028.
36220Q L2 4 |G.N.M. A 284845 9.5 3/15/2020...........ccocmrrreeririireriireiieeneiseseieeneieneienes | e 2100346 | e 12 | e 12 e 12 i | s [ [ | 9.500 01/01/1990. | 03/15/2020.
36203) LM 7 |G.N. M. A, 350532 6.5 6/15/2023..........ccoovvemrrinrriinniinnissnissnisninnis [ e ...110.941 1] s | [ 6.500 01/01/1993. | 06/15/2023.
36202D 5F 4 |G.N.M. A 3546 6.54/20/2034............cooooromirrirreieieeeseeeseeeeeeeneees | e ..116.917 (()]] SRR VRTINS BN 6.500 04/08/2011. | 04/20/2034.
36204F NB 6 |G.N. M. A. 368586 7 3/15/2024..........ccooomrrerrriirreneeieseiiessiiesssissssssssnins | ceveees ...102.856 (V5 [OURRPPURRTPUPPO FURPTORRTORTIROR I 7.000 01/01/1994. | 03/15/2024.
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Annual Statement for the year 2017 of the First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

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

F

0 Current Year's

r Unrealized Other-Than- | Total Foreign Stated

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

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
36204U C7 4 |G.N.M.A 379994 7.54/15/2024.... 2101836 | o892 | e 483 | 490 (1) ] e | e [ e 7.500 |...... 6.667 |MON... 01/01/1995. | 04/15/2024.
36205 5T 8 |G.N.M. A 3924587.58/15/2024.... 2100.275 | 368 | 367 | 360 (U OO ORI I 7.500 |...... 8.032 [MON... | .. 01/01/1994. | 08/15/2024.
36205K JU 7 |G.N.M. A 392775 8.5 12/15/2024...........ooeivirriereiiereeceseceeseeseiieeens ...102.230 1,322 | s [ e | s | s | e 8.500 |...... 8.413 [MON... | .. 01/01/1994. | 12/15/2024.
36207R  3A 1 |G.N.M. A 4400937 2/15/2027. 2100.244 | e 152 | e 152 | 151 ({0 FSSORTRORTIN IPPURTRTORTOIRPINN IOV 7.000 |...... 6.991 |MON... | .. 01/01/1997. | 02/15/2027.
38373T SL 0 |GNR2001-62 KP 6.5 12/16/2031 111769 3,870 (32) | covvveeereeriiees | e [ 2008500 | i 3.479 |MON... 09/11/2009. | 12/16/2031.
38373W DY 1 |GNR 2002-14 AG 6.5 2/20/2032 112,724 22,548 (228) | ceveoeerrriseiiens [ e [ 206,500 | ... 4.099 [MON...|. 09/19/2011. | 02/20/2032.
38373W  JP 4 |GNR2002-22 CD 6.5 5/17/2031... ...104.404 79,124 (1,019) | oo v | 20008500 | 4.142 |MON... 04/25/2012. | 05/17/2031.
38373W W6 1 | GNR 2002-32 WB 6.5 5/20/2032............ocerveerreeereeeeneeieceieesesieseseseseseesenins ...116.090 9,640 (T9) ] oo | e [ 208500 | eece 2.870 [MON... 06/30/2010. | 05/20/2032.
38373X LG 9 |GNR 2002-41 AH 6.5 6/20/2032 ...113.360 24,004 (102) [ covoverveerriienns [ e | 00068500 [, 5.506 |MON... | . 11/08/2011. | 06/20/2032.
38373X Y3 4 |GNR2002-51 DB 6 7/20/2032.. 111,074 7,638 (34) | oo | e [ 208,000 | e 2.949 |MON... 01/21/2011. | 07/20/2032.
38373V AJ 9 |GNR2002-59 CB 6 8/20/2032.. ..104.910 10,709 (B7) ] covvveerreeriiiins | e [ 208,000 | eece 3.677 |MON... | . 08/28/2013. | 08/20/2032.
38373V NQ 9 [GNR 2002-63 NY 6 9/20/2032.. L A11.027 10,244 (B9 [ e | e | 20.6.000 | e 5.158 |MON... | . 11/03/2011. | 09/20/2032.
38373V 7U 8 | GNR 2002-75 BG 6 3/20/2032...........coorreerrreirreiirceieesesiecesiesesieseseeseninenes ...115.509 20,960 (52) | covvveeerriieriiiies | e [ 2008000 | e 5457 [MON... | . 11/04/2009. | 03/20/2032.
383738 3V 7 |GNR 2003-26 MB 5.5 3/20/2033 ...114.180 44,113 (213) | cevererriseiiens v [0 5.500 | 4.483 |MON... 03/11/2013. | 03/20/2033.
38373Q 2D 2 | GNR 2003-46 HB 6.5 6/20/2033 ..113.342 9,388 (B5) [ oo | e | 2006500 | 4.592 |MON... 11/11/2010. | 06/20/2033.
38374B DD 2 |GNR 2003-62 AE 5 7/20/2033 ...107.938 6,810 (20) | covvveerrserinns | e [ 20025.000 | e 4.052 |MON... | . 12/21/2010. | 07/20/2033.
38373Y 2H 6 |GNR2003-7 TJ 5.5 1/16/2033 ...114.102 30,018 (93) | v | e [ 205,500 | v 4.803 |MON... 09/04/2013. | 01/16/2033.
38374B  E9 0 |GNR2003-70 MD 5.5 7/20/2033........ ..114.071 99,089 (455) | covoovviecriienes [ e | 005500 | 4.516 |MON... 08/20/2013. | 07/20/2033.
38374F HC 1 |GNR2004-16 EC 5.5 2/20/2034 ...118.416 37,330 (157) [ oo [ 205500 | 4.568 |MON... 03/28/2013. | 02/20/2034.
38374F HH 0 |GNR 2004-16 GC 5.5 2/20/2034 ...109.408 27,476 (T2) | oo | e [ 205500 | oecc 4.907 |MON... 11112/2010. | 02/20/2034.
38374F 3T 9 |GNR 2004-26 ED 5.5 4/16/2034.............coooorvviiriiiciirieniesisnicssieieniens L A11.197 28,014 (316) [ covevrvererriienns [ e | 005500 | 3.995 [MON... 01/31/2012. | 04/16/2034.
38374F  6X 7 |GNR 2004-30 UD 5.5 4/20/2034... ...110.591 54,075 (188) [ ceveveeveeeveienes [ e | 05500 | .. 4.720 |MON... 09/04/2013. | 04/20/2034.
38374G  SA 1 |GNR 2004-37 B 6 4/17/2034 ..113.012 142,877 2,103 | oo [ e | .6.000 [ 4.020 |MON... 05/30/2012. | 04/17/2034.
383746 2Z 4 |GNR 2004-42 AD 6 3/20/2032.. . 113.471 6,876 (46) | oo | e [ 206,000 | oo 4.048 |MON... 04/20/2010. | 03/20/2032.
38374H  6M 7 | GNR 2004-69 GC 5.5 4/20/2034.............oovveoireierriieceisereeeeseeeseeeesenieneseies ...111.966 34,991 (159) [ coveoevveeerriienes [ e | 005500 | 4427 |MON... 07/02/2010. | 04/20/2034.
38374 YA 8 |GNR 2004-86 C 5.5 10/20/2034..........cccoorevvrvrrriririins ..115.944 66,598 (290) | evvvrerrrineiiens [ v [ 205,500 |, 4.500 | MON... 01/31/2014. | 10/20/2034.
38374K  TX 1 |GNR2005-13 AE 5 9/20/2034.... ...104.767 58,360 (193) | cevevverriverirens [ [ 005,000 | 4.610 [MON... 12/15/2010. | 09/20/2034.
38374K  UY 7 |GNR 2005-13 PE 5 2/20/2035.... ...108.260 85,944 (451) | oo [ e | .5.000 | 3.937 |MON... 12/19/2012. | 02/20/2035.
38374K  RU 9 | GNR 2005-3 OC 5 1/20/2035. ...113.451 75,685 (207) | ceververeieerirens [ e [ 005,000 | 4.403 |MON... 09/03/1913. | 01/20/2035.
38374K 2D 4 |GNR 2005-33 AY 5.5 4/16/2035. . 111.644 10,225 (9) ] covvvererriieniiies | e [ 205,500 | v 2430 [MON... 08/30/2010. | 04/16/2035.
38374L XL 0 |GNR2005-51 DC 5 7/20/2035 ...109.166 9,713 (B) | ovvvereerererriies | eerrieenrinerrinnnnes [ 2005.000 | oo 4.266 |MON... | . 02/11/2011. | 07/20/2035.
38374L 5P 2 |GNR 2005-74 GC 5 12/16/2034.. ...103.261 9,919 (48) | covvveeeeveeriiens | e [ 205,000 | e 4.456 |MON... 02/09/2011. | 12/16/2034.
38374M  WR 6 | GNR 2006-1 LE 5.5 6/20/2035.... ..110.706 58,475 (136) [ cvvvoreveeeeriinnns [ o 2005500 | 4.929 |MON... 08/30/2010. | 06/20/2035.
38374M W4 7 | GNR 2006-17 QB 6 4/20/2036. ..111.063 73,781 (252) | cevvovenrinciinns [ [ 206,000 [ 3.700 | MON... 02/14/2011. | 04/20/2036.
38374M U9 8 | GNR 2006-17 TW 6 4/20/2036. . 115172 15,889 (58) | ovvvererrireniiies | e [ 208,000 | e 5.616 |MON... 07/09/2009. | 04/20/2036.
38374N XV 4 |GNR 2006-57 NW 6 10/20/2036 ...109.380 39,812 B2 | oo | e | 00008000 [ 4.119 |MON... 12/31/2010. | 10/20/2036.
38375  5E 1 | GNR 2007-24 LB 5.5 5/16/2037 ...109.854 22,499 (84) | ovvveeeeeeriiees | e [ 2005500 | i 4.500 |MON... 05/31/2013. | 05/16/2037.
38375L NL 0 |GNR2007-56 PE 5.5 10/20/2037....... ..113.588 34,123 (B9) | covvvererrieriiins | e [ 205,500 | o 4.942 |MON... 11/12/2010. | 10/20/2037.
38375L P79 |GNR 2007-70 PE 5.5 11/20/2037....... ...111.807 31,610 175 | o [ 05500 | 2.09 |MON... 04/05/2011. | 11/20/2037.
383742 DY 6 |GNR2007-79 BM 6 8/20/2037........... ...111.260 22,160 (B) | ovvveveerererriies | cervireneirereiienins [ 208,000 | ecce 3.155 |MON... 08/30/2011. | 08/20/2037.
38375P CH 2 |GNR2008-1 LB 5.5 1/20/2038 ..107.751 11,155 10 [ [ 2005500 [ 4.445 |MON... 02/12/2008. | 01/20/2038.
38375P  SY 8 |GNR 2008-13 HG 5.25 11/20/2037. ..111.158 54,869 (163) [ oo [ e | 05250 | 4472 [MON... | . 04/04/2012. | 11/20/2037.
38374D PQ 6 |GNR 2008-2 MD 5.5 1/16/2038 ...107.995 20,527 ((C7I0) 1 USSR DSOS DO, X1 | I IO 2.796 | MON... 06/04/2012. | 01/16/2038.




AV E

Annual Statement for the year 2017 of the First Catholic Slovak Ladies Association Of The U.S.A.

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
38374D TK 5 |GNR 2008-27 JC 5.75 8/20/2037......... 2106.757 | 16,014 15,828 (210) | covereereeireiriens [ e [ e 5.750 |...... 4.082 |MON... 08/25/2011. | 08/20/2037.
38374D TL 3 |GNR2008-27 JD 5.75 8/20/2037......... ..112.525 .109,149 104,235 (231) | cevereerrrirrieens [ [ 5.750 |...... 5.114 | MON... 04/16/2014. | 08/20/2037.
383742 M3 4 | GNR 2008-34 PG 5.25 4/20/2038........ . . ...109.361 ..42,911 . 40,711 (74 [TSTTIN ISR IO 5.250 |...... 4.138 |MON... 01/21/2011. | 04/20/2038.
38375X  DJ 0 [GNR 2008-47 P 5.5 6/16/2038..........covvrvrmrrrrirernrinrirsnnsinsessisesssssssesssssnesenss | eonenee | oo [onrinenen | coeronninns T 63,623 |...115.504 57,000 62,105 (159) [ evvrrrrerrrrrieerens | cevrererersnseeerinee [ s 5.500 |...... 4.775 | MON... 05/05/2012. | 06/16/2038.
383750 KN 7 | GNR 2008-58 PE 5.5 7/16/2038...........ocovverrerrriieresriiesiesisessisssissssesssesssesnnss | svvens ...31,936 |...111.311 29,000 31,495 [(4°) ] [N ISR B 5.500 |...... 4.797 |MON... 03/28/2014. | 07/16/2038.
38375X QU 1 |GNR 2008-69 EP 5.75 8/20/2038...........covoorverrriireiernrieseeiseseiseseiiesssiennees | ceveees ...110.692 22,394 23,646 (104) | covooeererreieens [ e [ 5.750 |...... 4.164 |MON... 03/09/2011. | 08/20/2038.
38375X RD 8 | GNR 2008-69 PE 5.75 8/20/2038......... s | s ...114.840 21,000 22,582 (1) R OO OO 5.750 |...... 5.126 |MON... 04/21/2011. | 08/20/2038.
38375P K4 2 | GNR 2008-7 PL 5 11/20/2037.........coomrrereiiceiieceeieceeieseeiesesieseseeseseesesins | ceneees 102.507 | o 39,079 | oo 38,123 38,060 1(:))) [T VSTORRRTOR SO 5.000 |...... 4.973 [MON... | ... 02/12/2008. | 11/20/2037.
38375Y U4 2 | GNR 2008-89 JA 5.75 8/20/2038...........ccoorvirrrierieriiiinrissiiesieseesesssissiies | eveens ...100.064 566 565 | oo BB5 [ oo | s | e | e | o 5.750 |...... 3.894 |MON... | .... 04/18/2011. | 08/20/2038.
38375P  LP 4 | GNR 2008-9 PE 5.25 2/20/2038............ccoommrrerrrieineieneisnseiseseeseneesenesneness | ceneee | o [ eeviveeeins | coeeneiens I [P 12,403 |..112.891 | oo 12418 | o 11,000 12,088 (G TN [NV IO 5.250 |...... 4.412 |MON... 05/16/2012. | 02/20/2038.
38375D E6 1 |GNR 2008-94 CY 5 12/20/2038...........covvvuriiriiiiiciienissisiississsiesissieniins | covies ...42,365 |...112.564 41,211 (135) | coververeinriiens [ [ 5.000 |...... 4.147 |MON... 08/31/2012. | 12/20/2038.
38374T AG 9 |GNR2009-10 PH 4.5 2/20/2039 . ...15,468 |...109.234 15,400 (13) [ oo | e | e 4500 |...... 4.290 |MON... 02/28/2014. | 02/20/2039.
38376J JB 1 |GNR 2009-104 KB 5.5 11/16/2039..........cccrveeurreiririrnriiieneisenesieneienssiseneiens | wveeee | v | cereviennes [ eevviennns L1 58,125 |...114.220 56,962 (200) | evevneererenneirees [ e [ e 5.500 |...... 4.461 |MON... 08/08/2014. | 11/16/2039.
383760  LF 9 | GNR 2009-104 NC 5 11/20/2039........c0uceummrrrierririerrerinsisssssssissssssssssssesenes | ovens ..11,375 |...110.734 11,091 (<74 [N INRORRROR IO 5.000 |...... 4.208 | MON... 08/22/2012. | 11/20/2039.
38376P 4G 2 | GNR 2009-127 PB 5 12/20/2039...........cvveomrveeereeiereiiesesieceeiecesiesesiesesiesenes | ceveees . ...14,788 |...111.108 14,477 () TN ISR IO 5.000 |...... 4.180 |MON... 03/25/2013. | 12/20/2039.
38375Y  3M 2 |GNR 2009-2 PX 5 1/20/2039.........ccouverirririiiniisiierienisisssissiisessssissssnnies | cennis | o0 | veviveniiens | evvveniins L1 31,320 |...109.063 30,894 (B8) [ voveverreveriieiis | e | s 5.000 |...... 4.492 |MON... 10/29/2013. | 01/20/2039.
38376F AG 7 |GNR2009-61 QE 5.5 8/20/2030...........cccomverimriieieiniiinnisneissessseissnisnens | ceneees ...39,244 | ..115.042 38,632 (105) [ oo [ e | e 5.500 |...... 4.694 |MON... 07/07/2014. | 08/20/2039.
38376T WS 7 | GNR 2010-1 NM 5 1/20/2040.........c0ooiireriiiiiiiiisnsii s | ceneees .. ...68,700 |...116.118 . . 67,179 (214) | oo e [ 5.000 | ...... 4.132 | MON... 06/05/2013. | 01/20/2040.
0299999. U.S. Government - Residential Mortgage-Backed SECUMHES..........c..ouriuiimiiisniisnsiisssisssi s ssnsesniees | cvenssieenas 2,152,971 XXX | e 2,182,675 | ...cccocoeene. 1,962,311 | .ooovveereae 2,121,257 | i) (6,453) 0 0 XXX XXX XXX | v 8,009 | ... 110,585 XXX XXX
0599999. Total - U.S. GOVEIMENL. ..o 3,500,515 XXX | 3,707,735 | ..occccceeene. 3,317,311 | e 3,428,096 | ..o | i (10,738) 0 0 XXX XXX XXX | e 44,255 | ....... 206,079 XXX XXX
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligations
20772)  AA 0 | CT ST-QSCB-TXB 5.295 10/1/2029...........coommvermriinrernmeeeneesenesisenesssenessnne | wveeee [ oo | cerevirennns | cevens TFE| oo 99,820 |...114.518 114,518 ....100,000 8 5.295 10/15/2010. | 10/01/2029.
373384 J7 2 |Georgia State Gen Obligation 2| 3,269,141 |...107.488 ..3,552,478 .3,305,000 1,900 ......4.380 08/02/2013. | 02/01/2031.
574192 5C 0 |MARYLAND ST-A-BAB 4.3 3/1/2022........cccomvvrrerrrierrrrensrisssssssesisssssssesinnns | ovenns | oo | covvviennns | covene AFE| oo 14,997 |...107.909 16,186 15,000 14,999 (V1 UOORORTOTPIONPORN FUUPPOORSPORRIOTRPOROPOR PROOON 4.300 04/08/2011. | 03/01/2022.
594612  BK 8 | MICHIGAN-A-TXBL 3.8 5/15/2033........c0ceevurerereerrrinerierieeieessesssisessesssneess | weeees 2| 1FE .95,874 |...101.270 101,270 | oo 100,000 96,580 192 | oo [ e [ s 3.800 06/01/2013. | 05/15/2033.
97705L  WH 6 |WI ST-TXB-B 5.4 5/1/2030..... 2| 1FE 248,503 |...104.357 250,000 248,945 130 ......5.400 11/15/2010. | 05/01/2030.
97705 A9 8 |WISCONSIN-D-BABS 5 5/1/2032.......cc0ueriiiriiirississiiiesisssisssisssissssssssssssssaniss | vvenes 2| 1FE 76,261 |...107.602 | .....oooc000eee.80,702 | oo 75,000 75,938 (0] N [ORTRIN R 5.000 09/01/2010. | 05/01/2032.
1199999. U.S. States, Territories & Possessions - Issuer Obligations...............ccccoe...... 3,804,595 XXX 2,152 0 0 XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). 3,804,595 XXX 2,152 0 0 XXX XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
015302 J6 O | ALEXANDRIA 5 7/1/2030.........c0mmririeiriiiiieiieriiesissississessesesessssssssissessennes | seenes 2| 1FE 46,058 |...103.430 | ...ococveenn 46,544 | i 45,000 45,435 (B7) [ o | e | s 5.000 08/26/2011. | 07/01/2030.
038681 4D 1 |ARAPAHOE SD #5 TXB-B 5.6 12/15/202.. 2| 1FE 252,000 |...106.418 . 250,000 250,738 (63) ......5.600 03/01/2010. | 12/15/2029.
05914F MM 9 |BALTIMORE CNTY-TXBL 3.569 8/1/2032..........cccevvuvmiierinrinniicnninsiicsireniinns | veveee [ on | e [ e 1FE| oo 140,980 |..104.941 | ..cceoce.... 146,917 | i 140,000 140,781 (<) ORTON INPIRORRON IOV 3.569 01/09/2013. | 08/01/2032.
067626 HP 9 |BARKER CYPRESS MUD 3.625 4/1/2034...........ccooovuimmiiiniiiceiisnicsniesniins | s 2| 1FE .50,000 |...102.290 51,145 50,000 | . 50,000 | eveerveerirerirrirens [ e | e | e | e 3.625 09/01/2014. | 04/01/2034.
073545 LY 9 |Beachwood OH Cty Schi Dist IMPIVML............coouiriiriiereireneireneiseneiieceiiiens | everes [ v | cerevirenens | cevens 1FE| i 1,051,600 |...110.229 ..1,157,405 11,050,000 | ....oooouee 1,050,000 [ .ooocvererireniiiens | e [ cevieeeeinenenenes | e | e 5.125 08/19/2010. | 12/01/2026.
088365 EU 1 |BEXAR HOSP-BABS 5.263 2/15/2031.......cccverrerrieieierineeesnssseisnssssssssnsnenss | veveene | oo | evvneererins | oenes 1FE| i 101,020 |...106.067 | .....cccocverenee 106,067 | ..o 100,000 100,363 (25) 5.263 09/02/2010. | 02/15/2031.
094171 ES 0 | BLOOMFIELD TWP-TXBL-B 4.25 1/15/20..........coorerveernriiineiieneiseneereneirennns | eveeee [ v | ceveviveenns | cevens 1FE 122,19 |...105.484 126,581 ....120,000 121,478 (133) | cevereereeirerinens [ e [ e 4.250 01/17/2012. | 01/15/2027.
119677 LH 3 |BUFFALO-A-REF-TXBL 3.54 2/1/2025.........oevvveerreenrriieneieneeieneiiensissnsions | cvvenns [ 1FE ...50,790 |..... 97.793 ...48,897 50,513 [(CEC) ) TS OTRTON ISR DOV 3.540 04/22/2013. | 02/01/2025.
147033 BP 8 | CARY TXB-RECOVERY ZON 4.7 11/1/202.........ccocviimviinriieriisneiisnniisniins | e 2] 1FE 24,763 |..104.152 | oo 26,038 | ..ccoovvinnenn 25,000 24,923 26 | i | | 4.700 07/23/2010. | 11/01/2020.
154686  FT 1 | CENTRL OH SOL WST-B 4.625 12/1/202 2| 1FE .50,000 |...105.960 ...52,980 ..50,000 50,000 | cevvurererierirneirnens [ eerrrinerenienines | e | e | e 4.625 08/08/2013. | 12/01/2028.
167486 MF 3 | CHICAGO-BABS-B 5.164 12/1/2026..............ccvvverrrreenrriisnsissssissssissssssssssins | evvieee | oo | ovevsiiiens | oonens 2FE| e 71,783 |..... 98.463 ...713,847 ..75,000 72,546 207 [ e | e [ 5.164 05/15/2015. | 12/01/2026.
295407 D9 8 | City of Erie PA Taxable SEHES A...........coovvrerreeiereiieseiesieeseesesesssenesienes | s 2] 1FE 500,000 |...105.124 525,620 | ....... 500,000 500,000 [ .oouvvererirrmririens | e | e | e | e 4.178 06/01/2015. | 11/15/2028.
180848 DT 7 |CLARK CNTY-B 6.06 11/1/2021.......ccrveerrrerrreirneiiresisesessssssiesssssssssssssins | cevenns 2] 1FE 175,781 |..106.971 | ooovvvoeenne 187,199 | oo 175,000 175,201 (1) TSRO EOTTOTOOIOR DY 6.060 07/01/2009. | 11/01/2021.
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182486 PZ 7 | CLARKSVILLE-REF-TXB 4.9 6/1/2025...........ccoovomrriririneniiiereisesiiseneiseseiens | cevins . 2| 1FE 247,455 |..106.208 | .....ccooouunee 265,520 | ....... 250,000 | ... 248,472 188 | oo [ e | o 4.900 |...... 5.097 |JD....... 03/16/2011. | 06/01/2025.
184270 N 7 | CLAYTON SD-TXB-B-REF 4.7 3/1/2028..........cccoovumviimmriiirriiineiisneisseisneiens [ oo . 2] 1FE 85,489 |...104.262 85,000 [ ...oovveiriinriiinns | e [ e [ | 4700 |...... 4700 [MS...... 10/18/2010. | 03/01/2028.
199492 BR 9 |COLUMBUS-REF-2012-4 3 8/15/2026........ . IOV . 2] 1FE 48,950 |...104.244 | .... . . 49,254 £ [OUTTOUTOOTOE ORI IOV 3.000 |...... 3.319 [FA.... 10/02/2013. | 08/15/2026.
235308 RA 3 |Dallas TX Indep Schl Dist Bldg C.........cccoeuimrumiiiiiiniineiieieisisniseiieeninenes [ e . 2| 1FE 3,383,940 |...111.650 | ....ccco..cc. 3,349,500 | ..ocvoruven. 3,000,000 | ..ccoornee. 3,330,511 | oo | i (19,184) [ oo [ e [ e 6.450 |...... 2.745 |FA....... 09/24/2013. | 02/15/2035.
242559  MX 7 | DEARBORN-REF-SWR 3.625 4/1/2032...........covviereeianeeieneeisneiieseneesesienenes | s . 2| ... 1FE 49,902 |...105.339 49,917 G2 SOOI SOOI PR 3.625 |...... 3.655 |AO...... 08/15/2014. | 04/01/2032.
244127 XH 4 |DEER PARK ISD-B-BABS 4.646 2/15/20... [SSOTTOOTTRTOR OO . 2| 1FE 75,731 |...105.622 75,000 [ oo | e [ e | e | o 4646 |..... 4.646 |FA....... 08/01/2010. | 02/15/2024.
244127 XL 5 | DEER PARK ISD-B-BABS 5.168 2/15/20......... SOOI O . 2] 1FE 35,411 |...106.882 35,139 ((L1C) ) [ORRR POOO OO 5.168 |..... 4.969 (FA...... 08/01/2010. | 02/15/2027.
266778 EG 0 | DURHAM-TXB-B 4.745 10/1/2028.............cooovveiirimieriieeriiesiesneieeseeseseinenens | e . 2] 1FE 101,260 |...106.693 100,491 (G1C) RO OO BV 4745 |...... 4.553 |AO...... 10/13/2010. | 10/01/2028.
306801  J4 4 | FALMOUTH MA 3.5 7/15/2028..........oevvmiriiririrnniienineiiesiesissssiessisesiesienins. | vovenes . 2| 1FE .50,000 |...101.916 50,000 [ .ocvirerieriniinnins [ e [ [ 3.500 |...... 3.500 | JJ....... 01/07/2015. | 07/15/2028.
425506 3H 3 |HENNEPIN-TXB-C-BABS 3.5 12/1/2022........c0rvvereerreinirneriesirseersenissisessenes | cevenns [P ISR IOV AFE| oo 33,145 |...104.416 34,092 L2 ORI UPURORTURPOIN DR 3.500 |...... 4.087 |JD....... 07/13/2011. | 12/01/2022.
47844P AP 0 | JOHNSON-INTER-C-BAB 4.5 9/1/2026...........cocoomrvmriinrrircrierinricniiseiiciienins | cris . 2| 1FE 145,508 |...103.501 .150,076 145,188 (22) [ oo | e | s 4.500 |...... 4448 (MS..... 10/13/2010. | 09/01/2026.
47844P AR 6 | JOHNSON-INTER-C-BAB 4.65 9/1/2028...........cccovvuririrerimrereeiirinerneriessnenns | cevees . 2| 1FE 50,375 |...102.573 | .... ...51,287 50,143 (L) [ OO OO 4.650 |...... 4535 [MS...... 10/13/2010. { 09/01/2028.
483206 4C 9 |Kalamazoo MI Gen Oblig Equiv Note e [ e . 2] 1FE 1,131,790 |...105.678 | ............. 1,162,458 | ...cccooenee 1,100,000 | ..cccovvennee 1,130,027 (831) [ coveoeverrrvienes [ e | e 4670 |...... 4211 |JD....... 04/07/2015. | 12/01/2044.
494134 4V 8 |KILLEEN-REF 3.125 8/1/2030........c0cevirrirriinrieiierieseseissiseiiesiesesessssions | eveens . 2| 1FE 97,686 |...101.614 98,209 135 | oo [ [ 3125 |...... 3.552 |FA....... ..3,125 | 05/01/2013. | 08/01/2030.
509696 SD 3 |LAKE FOREST-TXB-C-BAB 5.15 12/15/2........ccooireeiireeiiceiiereiieseeieseiieseiins | s . 2| 1FE 300,000 |...102.744 300,000 [ .oooevererirenririens | e | e | e | e 5.150 |...... 5.150 [JD....... .15,450 | 05/01/2010. | 12/15/2026.
516408 HJ 3 |LANSING CMNTY CLG 4 5/1/2027.........coooerviereiseriisnsisseisssisssissnsieinnns | e . 2| 1FE .24,382 |...107.690 24,545 A4 | | e s 4.000 |...... 4.467 |MN...... 09/05/2013. | 05/01/2027.
534366 AW 9 |LINCOLN ETC FACS-BABS 5.8 12/15/20..........ccoovueirriiriiieniiiiniiieniissniiiens | s e | e TFE| 100,000 |...121.656 100,000 | oovooeeverrriiiniins [ e | e | e [ e 5.800 |...... 5.800 |JD....... 12/01/2010. | 12/15/2035.
564377  6F 1 | MANSFIELD-TXBL 4.648 2/15/2032..........cccomuvuerireeireeiseiseiiesiseissesssssisessess | seeees . 2| 1FE 204,300 |..103.341 | .................206,682 | ....... 200,000 | ... 201,951 (202) [ covooeverreenes [ e | e 4648 |...... 4311 |FA.... 01/03/2012. | 02/15/2032.
587316 LY 4 |MEQUON TXB-SER B-BAB 5.1 8/1/2022 et | s . 2| e 1FE 198,126 |...103.645 | ....cccccevvnne 207,290 | ....... 200,000 | ... 199,212 180 | oo [ [ 5.100 |...... 5.363 |FA....... 08/01/2009. | 08/01/2022.
587335 HU 7 |MERAMEC VY SD R3-B-MO 5.491 3/1/20.........cooemrriimeeieneieneieneiieneiienens | s e | e TFE| oo 50,475 |...112.170 50,000 | .vvoveevererireniis [ e | e | e | e 5491 |...... 5491 [MS...... 08/01/2010. | 03/01/2027.
630412 SN 5 |NAPERVILLE-A-RZEDB 4.8 12/1/2024...........cooooovivmirrcrinriiiiinsicnsicciesieeiins [ s . 2| 1FE 60,366 |...104.031 60,121 (19) [ oo | e | s 4.800 |...... 4.689 |JD....... R 04/18/2011. | 12/01/2024.
64763F UG 2 |New Orleans LA Gen Oblig..........ccc.cereereinereinniieeeissseseseessesssesissenees | ceveees . 2] 1FE 1,710,000 |...102.844 | .............1,758,632 | .............1,710,000 | ............ 1,710,000 [ oo | e [ e | e | e 4.000 |.....4.000 |JD....... . R 04/07/2015. | 12/01/2031.
64763F RG 6 |NEW ORLEANS-A-TXBL 4.4 12/1/2029.... [ 2| ... 50,550 |...106.078 50,335 (25) ] 03/01/2013. | 12/01/2029.
64763F QG 7 |NEW ORLEANS-TXBL-REF 4.961 9/1/203.........cccoocosmmviimmiinniinriinnissniiinns | ceneees o e | e 1FE| i 102,829 |...108.058 .108,058 101,672 (105) [ covvorveriiienes [ e | e 4.961 10/15/2012. | 09/01/2030.
648516 3F 7 |NEW ROCHELLE-B-REF 3.156 3/15/2024...........ccocoomerveeriiereirereiiieceiieneiies | s 2] 1FE 101,375 | ..... 99.382 ...99,382 100,788 (116) 3.156 04/05/2013. | 03/15/2024.
655711 HL 6 |NORFOLK 3.25 9/15/2039 e .99,000 |...100.823 .100,823 99,141 40 0003250 11/14/2012. | 09/15/2039.
663662 KG 8 |NORTHAMPTON MUD 3 3/1/2033..........ccvmmmrirerineeessnesssnesssssssssnssssssssnnes | weeees . 65,325 |..... 99.034 65,138 (721 R OO PO 3.000 12/04/2012. | 03/01/2033.
663662 KH 6 | NORTHAMPTON MUD 3 3/1/2034............coooomiiniiicririiniiniissicseseesiinsins [ s . 65,000 |..... 98.533 65,000 3.000 12/04/2012. | 03/01/2034.
64966H MV 9 |NYC SER A2 5.206 10/1/2031 I ...92,608 |...117.101 . 93,188 120 ......5.206 08/16/2010. | 10/01/2031.
675583  HL 5 | OCONEE CO-TXBL 3.6 4/1/2028.............coomrveerreireeeeneeieneiiseneeeeseseesesienenins | s . 24,034 |...102.704 ..25,000 | .. 24,276 (G1S T UURUROTONS ORI IOV 3.600 08/08/2013. | 04/01/2028.
713176 T8 8 | PEORIA-TXB-C-BABS 6.3 1/1/2029.........coovvirieriiiiieinniseiienieceississiisesienns | e . 2| 1FE 254,263 |...106.061 | .................265,153 | ....... 250,000 | ... 251,471 (150) | ceveveeverririiens [ e [ 6.300 07/01/2010. | 01/01/2029.
725277 CD 7 |PITTSBURGH SD-B-BABS 5.202 9/1/202 . R 2| ... 1FE 253,750 |...104.515 250,000 | ... 251,001 (188) 5202 10/05/2009. | 09/01/2024.
73674N BN 0 | PORTLAND RIVER DIST-A 3.98 6/15/20..........coocveereeirmeieerriieceeeeceiisesiienens | e [P (U I AFE | oo 51,500 |...102.229 50,768 (125) [ oo [ e | e 3.980 07/18/2012. | 06/15/2023.
736746 XV 5 | PORTLAND URBAN RENEW 4.173 6/15/20. e [ TFE| 102,527 |...102.789 101,199 [LC0) USSR RSO PO 4173 06/13/2012. | 06/15/2024.
741701  G8 3 | PRINCE GEORGES-IMPT-B 4 9/15/2024 [ . 2] 1FE 24,163 |...104.844 25,000 | .. 24,523 70 [ e | e | e 4.000 07/12/2011. | 09/15/2024.
751265 QK 8 | RALSTON-B-TXBL 5 9/15/2031.......covtrimriirieniririnsiissisiieniesissssisssesssienes | veenes . 2| 3FE 151,650 |..... 81.841 | 122,762 | o 150,000 | ... 150,000 (136) | cevvveevrrieriirens [ [ 5.000 05/01/2012. | 09/15/2031.
777543 TT 6 |ROSEMONT-D-TXBL 4.125 12/1/2021.........ccvoerrereeeneeieneisecesieseneneiienes | s e | 2FE 101,422 |...102.276 ...100,000 | ... 100,626 (145) [ oo [ e | o 4.125 12/20/2011. | 12/01/2021.
777543  SB 6 | ROSEMONT-TXB-C-CORP 6.75 12/1/2035..........ccocovreerimriiriiinninsiverieniesiins [ s e | 2FE| .. ..100,573 |...122.520 ...100,000 | ... 100,481 [((1C) ] OO ISR DOV 6.750 12/02/2010. | 12/01/2035.
806466 NS 3 | SCHENECTADY CITY SD 4.3 7/15/2027.........vvverrreineeiiiniiisniisneiisnesneiins | s e | e TFE| e 101,475 | ..... 96.843 | ..o 96,843 | L 100,000 | ... 100,480 (G10) 1 R OO OO 4.300 06/11/2012. | 07/15/2027.
815668 N 9 | SEDGWICK USD #265-BAB 6.6 10/1/202...........cvvvererrirerieiereiiereiieniiieniiiins | s . 2| 1FE 205,896 |...107.875 | ...............215,750 | ....... 200,000 | ... 201,752 (191) [ oo [ e | e 6.600 10/01/2009. | 10/01/2029.
821022 8G 8 | SHEBOYGAN-RF-TXB-B 4.7 4/1/2023......... I [ . 2] 1FE 99,875 |..103.477 | oo 103477 | e 100,000 | .. 99,944 12 [ [ [ 4.700 07/13/2010. | 04/01/2023.
82620Y FP 3 | SIENNA PLANTATION MUD 3.625 9/1/20.........coommeeerreeneeeneeneieneienenes | ceveees . 2| ... 1FE 50,000 |...102.237 | .ooovvcveeee 51,119 | 50,000 | .. 50,000 | eveervrerierirneeens | e | e | e | e 3.625 08/01/2014. | 09/01/2032.
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835240 H9 6 | SOMERVILLE-MUNI PURP 3.625 10/1/20..........ccoooirrierriereiiereiireceiieceiiecees | e . 2| 1FE 49,856 |...107.922 49,888 LS5 [OUUPPUTPUURPPO FURVTORPORTORIOR IO 3625 |...... 3.668 |AO...... 11/01/2013. | 10/01/2028.
850752 LP 9 | SPRINGFIELD-TXB-QSCB 6 6/1/2027..........ccoovuirriirriiineieneieneisneiisnniins | s e | e TFE| 151,584 |...119.695 151,063 (82) [ v | e | e 6.000 |...... 5.901 | JD....... 06/11/2010. | 06/01/2027.
78916B M9 2 | ST CLOUD-B-TAX ABATEM 4.75 10/1/20........crvuerveeerieeererieneeieceeiesenierens | ceveees . 2] 1FE 150,600 |...105.074 | ... 150,231 (220 USSR ISV IOV 4.750 |...... 4.690 |AO...... 10/13/2010. | 10/01/2029.
791697  BX 2 | ST LOUIS ADMIN-A-TXBL 4.75 4/1/202........cc0evririrriirineisersnneeresssisseesissinnns | sevenes e | 1FE| oo 77,625 |..111.380 | .o 83,535 | i 75,000 | .. 75,000 | coveveirrrierercrins e | e | e [ 4.750 |...... 4.750 |AO...... 11/15/2011. | 04/01/2029.
930336 GS 5 | Wadsworth OH BUild AMEFICA. ............ovvveerreererreoesseeeseeseseseessseseseesssesnsses | s . 2] 1FE 2,150,000 |...105.214 ..2,262,101 2,150,000 | ............. 2,150,000 | ..o [ e [ e | s | e 479 |...... 479 (JD....... 10/14/2010. | 12/01/2025.
941647  HY 8 | WATERLOO-TXBL-C 5 6/1/2018, JESSURTTORI IO . 2| 1FE 129,532 |...100.239 | .... 130,311 ...130,000 | ... 130,000 93 | o [ s [ e 5.000 |...... 5.000 [JD....... 06/03/2009. | 06/01/2018.
941647  HZ 5 | WATERLOO-TXBL-C 5.125 6/1/2019.........coooirriimiiirriineieseieneiisneisseiins | s . 2] 1FE 139,188 |...100.232 | ..coovvvrneenae 140,325 | oo 140,000 | ... 140,000 242 | e e | 5125 |...... 5125 | JD....... 06/03/2009. | 06/01/2019.
948101 QC 7 |WEBSTER-MUNI PURP 3.375 6/15/2030...........coocvuemmerimnrirncniieneieeneiseneins | e . 2] 1FE 49,543 |...105.056 ...52,528 50,000 | .. 49,625 26 | e | e | e 3.375 |...... 3.506 |JD....... 07/10/2014. | 06/15/2030.
969129  EU 5 | WILLAMALANE PARK 3 1/1/2029.........ccoviiveiriiiiriesieisisssersssseiessssisssssnins | seveees . 2] ... 1FE .98,950 |...102.666 | .... .102,666 ....100,000 | .. 99,223 B6 | oo | e [ 3.000 |...... 3.169 |JJ....... 04/09/2013. | 01/01/2029.
981306  BL 6 | WORCESTER-B-TXBL 4.375 11/1/2021.........ccooveiiiieiiniiinnissniseni s | e . 2| 1FE 51,425 |...103.296 | .....occoovnnennns 51,648 | oo, 50,000 | .. 50,441 (117) | e [ [ 4.375 |...... 3.873 |MN...... 11/15/2011. | 11/01/2021.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: s 15,967,375 XXX ....16,510,065 15,886,506 (20,608) 0 0 XXX XXX XXX | s 168,796 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: . . 15,967,375 XXX | ...........16,510,065 . 15,886,506 0 0] XXX XXX XXX | e 168,796 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
047059 EK 2 |ATHEHNS ETC CO UNIF 3.625 12/15/20 et | s . 2] ... 1FE 29,679 |...109.661 | .... ...32,898 B 29,721 14 3.625 |...... 3.801 |JD....... 08/12/2014. | 12/15/2034.
051249  HE 3 |AUGUSTA WTR &SWR-TXBL 4.3 10/1/202..........evvverrrrirererienerieneeiseeriesenens | s . 2| 1FE 50,388 |...106.433 | .... ..53.217 |. . . 50,249 (28) | oo | e [ 4.300 |...... 4202 |AO...... 07/18/2013. | 10/01/2026.
051249  GQ 7 |AUGUSTA WTR&SWR-REF 3 10/1/2032.......c0ccrviemrriirreiineiieeesisessisessienes | e . 2| 1FE 49,700 |...101.013 | oo 50,507 | oo 50,000 | .. 49,763 15 [ e [ e | e 3.000 |...... 3.108 |AO...... 11/15/2012. | 10/01/2032.
084213 AP 2 |BERKELEY CO UTIL-REF 3 6/1/2027..........coovvveireeieriiineiienseieseiisseisnsiiens | s . 2] 1FE 100,000 |...103.129 .103,129 ...100,000 | ... 100,000 | ovvooevvirreiirniins [ e | e | e [ e 3.000 |...... 3.000 |JD....... 05/01/2013. | 06/01/2027.
18571P AR 6 | CLERMONT CO PORT-TXBL 5.75 12/1/20.........ccoveerereacireerieiecerieceiireneiiiens | e . 2| 1FE 50,574 |..107.192 | .... ...53,596 50,000 | .. 50,385 (V227 TN [NV IO 5.750 |...... 5.569 [JD....... 12/04/2013. | 12/01/2033.
186371 BT 6 |Cleveland OH Econ & Cmnty Dev ReV........cccccovivviniriiinriiinniisesscessneiennes [ o e | TFE| 1,050,375 |..... 99.827 | oo 1,048,184 | .............. 1,050,000 | ...cccovveeee 1,050,300 (29) [ oo | e | s 3.750 |...... 3.746 |JD....... 04/17/2015. | 12/01/2026.
196696 KF 4 |CO ST DEPT HGH BABS 5.8 11/1/2033........ccvturririrmerirereneereeisseseniesineenns | ceve . 2] 1FE 252,500 |...107.264 | ... 250,000 | ... 250,996 [(GI5) ) TN VRN IO 5.800 |...... 5.646 |MN...... .14,500 | 03/01/2010. | 11/01/2033.
19679R  NJ 5 |COWTR RES-TXB-A2 5.9 9/1/2035........ccooevrierireieieiriieseseisssieississiesseesnins | enens . 2| 1FE 333,770 |...109.655 | .... 335,000 | ... 333,994 B4 [ v e [ 5.900 |...... 6.024 |MS...... .19,765 | 12/02/2010. | 09/01/2035.
199098 CG 7 | COLUMBUS FIN-UNREF 6.625 8/15/2027...........cocoommerimirreieceiicneiinnisnneeens | covenns . 2] 1FE 100,750 |...100.400 100,000 | vvvoeceirceieniirs | e | e | e [ oo 6.625 05/26/2010. | 08/15/2027.
200588 NJ 6 | COMMERCE CITY SALES 3.375 8/1/2033. I 2| 1FE .50,000 |...103.209 50,000 ern3.375 04/16/2015. | 08/01/2033.
232263 JW 4 | Cuyahoga Cnty OH Economic Dev Rev. SRR PR . 2] 1FE 1,003,769 |...111.745 995,479 (3,085) | ..oovveverieriniinn | i | e 5.500 10/01/2014. | 10/15/2033.
243001 DD 3 |DECATUR SWR-WTS 3.25 8/15/2028...........ccooorrrirrerirneriieeeiseeeiessisseneiens | s . 2] 1FE 50,500 |...103.054 50,293 (26) 3.250 04/23/2013. | 08/15/2028.
26678P DH 0 |DURHAM LTD OBLIG-TXBL 3.37 6/1/203. . e 2] ... 1FE .50,000 | ..... 98.263 50,000 0n3.370 03/01/2015. | 06/01/2031.
28209N AR 0 | EFFINGHAM DEV-REF-B 4.3 4/1/2023.........ccevvverereineeiseeissneinssssssssesnneenns | cevenas . 2| e 1FE 250,000 |...103.862 | .... . 250,000 | ... 250,000 [ cvoouevererrrnnnirens | cereesennesnnneinnes [ e | e | 4.300 09/01/2011. | 04/01/2023.
295195  AB 7 |ERIE CNTY GEN AUTH 4.75 4/1/2022.........oovvvveireiiiieinneiiseneseseissseineseis | e e | 2FE | 99,550 ... 99.480 | .... ...100,000 | .. 99,808 TT | s v | e 4.750 04/19/2012. | 04/01/2022.
3133EA 5P 9 |FED FARM CREDIT 3.05 7/19/2032 . vevenee oo [ everrine [ TFE | ..92,836 | ... 99.805 | . . ....100,000 | .. 93,920 313 +rrn3.050 .. 05/16/2014. | 07/19/2032.
3133EA  G6 9 |FED FARM CREDIT 3.1 8/6/2031.........ouvveueieieiiereieseiseeeieseiesesseseiienens | s [P [ . . ..100.525 | .... . 250,000 | ... 226,570 LIV4 T [N VRN DO 3.100 |...... 4.000 (FA....... ..7,750 | 06/25/2013. | 08/06/2031.
3133EC  JZ 8 |FED FARM CREDIT 3.22 3/26/2031 . FEOTRUPRRRN N e |l TFE | 511,000 |...101.942 | .... 500,000 | ... 508,684 (7725 | SRR ISR PPN 3.220 |...... .059 [MS...... .16,100 | 05/08/2013. | 03/26/2031.
3133EC  H3 1 |FED FARM CREDIT 3.24 3/1/2033.... I 2] ... 501,000 |..... 99.997 . - 500,000 | ... 500,154 (87) 103240 04/09/2013. | 03/01/2033.
31331K  J5 0 |FED FARM CREDIT 3.35 10/21/2025..........cosvvverrierriieneriseeeieseeiesesiesssienes | ceveees [P (U I 1 =5 246,445 |..105.270 | .... 250,000 | ... 247,526 271 [ | e [ e 3.350 10/02/2013. | 10/21/2025.
3133EC  WN 0 |FED FARM CREDIT 3.72 8/5/2027...........coooirveeirriiineieiseiieseeiensiisseiesseseenns | venes | oo | coveviiinnes | covens 1FE ..251,063 |...108.025 | ... 250,000 | ... 250,797 [(G1:) ) TSSOSTOOOTON VPPN BV 3.720 11/01/2013. | 08/05/2027.
3133ED RR 5 |FED FARM CREDIT 3.93 8/1/2044.... O B ST (P 1FE| .. ..202,346 |..112.709 | .... 200,000 | ... 202,194 [CY4 T [N IR IO 3.930 08/20/2014. | 08/01/2044.
31331  3M 3 |FED FARM CREDIT 4.3 11/24/2028 . ceerrennens | e e | e 1FE]| e 243,885 |..113.258 250,000 | ... 245,721 208 | e [ e [ 4.300 12/21/2010. | 11/24/2028.
349298  QQ 5 |FT WAYNE SEW WKS 3.5 8/1/2031..........ooorrirriiereieneeeneeieseeieeesiesesienns | s . 2] 1FE .99,500 |...103.984 | ... 100,000 | .. 99,606 2 A [OOSR ORI IO 3.500 04/05/2013. | 08/01/2031.
373541 Y4 7 |GAELEC-TXBL-SER FOUR 4.98 1/1/202.........ccoommrrermrreerriieneiieseissseisnsssinns | s [P (U I AFE | oo 252,188 |...106.960 | ... 250,000 | ... 251,564 (119) | covvrreereieriiens [ [ 4.980 01/04/2012. | 01/01/2028.
385493 EG 2 | GRAND FORKS-A-REF 3 9/1/2032.........cccmvimriinriinrieneieseisnesisnsisnniis | s . 2] 1FE 24,664 |...100.841 25,000 | .. 24,708 L J ORISR POt 3.000 03/01/2015. | 09/01/2032.
454624 6B 8 |INDIANA BD BK-REF-D 3.5 2/1/2033.......cc0mvurrireirnrierierieeisneesssisseisssssenes | eeenns . 2| 1FE 23,883 |...101.484 24,052 B6 | ovverereereeinees [ e [ e 3.500 08/12/2014. | 02/01/2033.
45469N  CX 4 | INDIANA CNTY INDL DEV 4 5/1/2030..........ccocmmmieririiinniiiniisniissseisniisnens | s . 2| 1FE .50,000 |...104.004 50,000 [ voourvernrirneririens | e [ e | e | 4.000 06/11/2012. | 05/01/2030.
46613P D2 9 | JEAW/S-TXB-F-BABS 5 10/1/2025...........oocorreiereeireriineieeerieensisneeisssseenns | oo e | e AFE| oo 36,000 |...113.554 33,858 (A34) [ oo [ e [ 5.000 09/21/2012. | 10/01/2025.
498622 GR 4 |KLICKITAT-A-TXBL 5.25 12/1/2029........ccccmmrvrrerrirnrinnnrisserissiisessissssinnnes | ceveees [P U I AFE| oo 173,307 |...106.352 171,704 (120) 5.250 12/01/2011. | 12/01/2029.
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499746 VB 8 |KNOXVILLE-ELEC-BB-REF 3 7/1/2036..........cevvueerrrircerireriieceiiereiiecniienniins | cereees 2| 1FE 199,900 |...100.320 | ...vvvoureenne 100,320 | oo 100,000 99,918 2 VTP UPOURPORPOORTOIN PR 3.000 |...... 3.025 [JJ....... 12/04/2012. | 07/01/2036.
485247  BF 6 |KSDEV FIN-TXB-M-259/1/2024...........cccoooiimmiiimriiirriiinniisnnisseissnissniinns | coneies 2] 1FE 238,525 |..104.288 | ... 245,077 | ...... 235,000 236,010 (174 ) USRS RN PO 5.000 |...... 4729 [MS...... 06/25/2010. | 09/01/2024.
546418  AC 8 | LA Agricultural Fin AUth SEC REV..........cooviveiiiiireeiireiensieeseieeneseseiesseiienes | eveees [ or | cerevienees 6 15,230 (U I 15,230 | .o (U POOSUPRORPOUPROOTRE VOPOUOPTUPPOUOPTRN IOPOUOTPORPTOROOTRN DUTORPPORPOROTOOR PPN 8.800 |...... 8.800 [AO...... 09/15/1986. | 10/01/1996.
506485 CM 1 |LAFAYETTE-REF-B 3 5/1/2026..........ccevvvormirineiiineeiineeissssisssssssssssssssssnnsnss | s 2| 1FE 101,000 |...103.111 | oo 103,111 | oo 100,000 100,556 (64) [ oo | e | s 3.000 |...... 2.863 |MN...... 04/23/2013. | 05/01/2026.
522510 BB 1 |LEBANON ELEC UTIL 3 7/1/2026..........ccooveurmreemeeicereneiieceeiecesissesesnesiene | s 2] 1FE 100,900 |...102.052 102,052 ....100,000 100,443 [6515) 1 [T VPO OO 3.000 |...... 2.845 [JJ....... 05/15/2013. | 07/01/2026.
576000 LA 9 |MA SCH BLDG-A-QSCB 4.885 7/15/2028...........ccoccomrveermmrereneireneimnneinnneiinns | wveeee [ v | corevrennns | cevens 1FE| e 104,000 |...113.502 113,502 ....100,000 102,839 (208) [ cvvooeeveorrienes [ e | oo 4.885 |...... 4543 JJ....... 08/23/2011. | 07/15/2028.
563039 AG 1 |MANHATTAN S/TAX BAB 2 5.232 12/1/2......coivvevrrrerrerirerineeisssinerinesiseennens | eovveee | [ ovevirenens | vevens TFE| e 101,303 |...101.050 | ...covvvrrvnnee 101,050 | oo 100,000 100,000 5232 |..... 5.232 |JD....... 12/01/2009. | 12/01/2018.
59447P VU 2 [MIFIN AUTH-A 3.75 5/1/2031.......ovooreiiiiiiereiiecesieseeiseeeieessisesessesesenenes | cereees 2] 1FE 29,091 |...102.701 30,810 30,000 29,238 £ RTINS FURTORRRORIR IOV 3.750 |...... 4.288 |MN...... 08/12/2014. | 05/01/2031.
593791  EM 4 | Miami University OH Gen RCpt SerA.........ccooviivciieriienisnineiiesesessesisniones | e 2| 1FE 5,141,160 |...124.686 .4,987,440 | ..... 14,000,000 | .....coo.uc 5,018,612 | ovvevvrecriernriinns | v (39,256) [ ..ovvverernreririns [ v [ e 6.772 |...... 4.017 |MS...... 07/16/2014. | 09/01/2035.
594381  FN 0 |MICHIGAN CITY SCH BLD 3.75 1/15/20..........coueereeemeeireiieneeieneeiseseiiseneiens | e 2] 1FE 100,152 |...100.772 | ..ccvveoecreenne 100,772 | oo 100,000 100,073 [£:))) SRR EVPPOORRROROOR OO 3.750 |...... 3.728 | M....... 07/01/2012. | 01/15/2027.
60412P DY 3 |MN MUNIPWR AGY 3.75 10/1/2034..........cccoomiiriieriiiiriinsnicciieeesiisnins | v 2| 1FE 50,250 |...104.483 ...52,242 50,000 50,190 (L) 1 ORI INVORTTRIINN IOV 3.750 |...... 3.686 |AO...... 09/01/2014. | 10/01/2034.
60636V BV 8 MO DEV FIN BFD-TXBL 3.84 11/1/2028............ccooovummmririmeiiineieneieneisneiians | ceveees 2] 1FE 103,250 |...100.818 .100,818 ....100,000 101,687 (150) [ covvveevecriiieens [ e | e 3.840 |...... 3.367 |MN...... 08/01/2012. | 11/01/2028.
613741  CH 8 | MONTGOMERY ECON-B-TXB 4.814 6/1/20..........cccorerveeerrrrarreinreiireriiirenenins | e 2] 1FE 202,500 |...106.341 | ...cccooouenuce 212,682 | ....... 200,000 201,249 (B1) ] e | oo [ e 4814 |..... 4614 |JD....... 01/11/2012. | 06/01/2039.
616385 AH 3 | MORA HSG/REDV-A-BABS 6 1/1/2029....... SOOI O 2| 1FE 165,000 |...102.579 .169,255 ....165,000 165,000 | .ooouvveriirerierienes [ e [ e | e | e 6.000 |...... 6.000 |JJ....... 12/02/2009. | 01/01/2029.
658207  NX 9 |NC HSG FIN AGY-33-REF 3.363 1/1/20.........ccooerueeemireemeeieneiireneessenirenennns | eveees [ v | corevvennns | cevens AFE | oo 46,333 |...101.905 ..45,857 45,000 45,611 (142) 3.363 |...... 3.000 [JJ....... 07/18/2012. | 01/01/2022.
658203 V6 8 |NC PWR AGY 1-C-TXBL 3.672 1/1/2028.........cocmvrvierrinrriieneeiensisnsensneesinns | wveeee [ v | cevvvireenns | eevens 1FE | oo 153,375 |..... 99.164 | ..o 148,746 | covvovv 150,000 152,432 (200) [ cvvoverrererrienns [ e | e 3672 |...... 3479 [U...... 12/04/2012. | 01/01/2028.
64972F  T5 5 |New York N'Y City Mun Wir Fin AUth..........cccoooooimviiniiiniinniiesniissnicssniisnins | v | o [ e L] TFE| s 2,141,500 |...108.159 .2,163,180 | ..... .2,000,000 | ............. 2,131,607 (V) OO DN I 5790 |...... 5297 |JD....... 03/06/2014. | 06/15/2041.
646108  JE 1 |NJMFH-E-TXBL4.566 11/1/2027..........coovoerreirriienriseniiieseiseseiseseiseseienees | s 2] 1FE 100,532 |...104.367 104,367 ....100,000 100,267 (€72 ) RO EOVTUTTROOROOOR BUOOR 4.566 |...... 4489 [MN...... 06/11/2012. | 11/01/2027.
64972G  BU 7 |NY CITY WTR FIN-DD 3.125 6/15/2027...........oorvverriiirciineieneieseisnniiinnns | s 2] 1FE 149,250 |...105.304 | ................. 157,956 | oo 150,000 149,471 L2 OUURRUSSRROROOS (ORI IO 3125 | ... 3.196 |JD....... 03/13/2013. | 06/15/2027.
67756D BU 9 |OHHGR EDUCTNL FAC 4.25 10/1/2028 SSSTRRRON OO 2| ... 1FE .34,615 |...110.095 ...38,533 35,000 34,702 23 | e [ e [ e 4250 |...... 4419 |AO...... 09/05/2013. | 10/01/2028.
67884F DU 7 |OKDEV FIN-C-TXB 4.5 6/1/2023..........ccocrmrrermreriinreineiisseisssssssssssensssnnnnes | vevveen | oo [ eevvnennns | e 1FE| o 103,750 |...108.364 108,364 101,949 [(CHE:) ] TSI ORI PR 4500 |...... 4.095 [JD....... 08/23/2011. | 06/01/2023.
67823R  AQ 7 |OKALOOSA CNTY TAX-BAB 5.7 10/1/202.........ccoovmriimieeririreisnisniisniiniinies | coies 2| ... 1FE 372,220 |...105.040 371,155 (0 ) U OO PR 5.700 |.....5.511 |AO...... 12/15/2009. | 10/01/2026.
681810 JU 2 | OMAHA SANTN SWR 3.25 11/15/2037 2] 1FE 150,000 |...101.849 150,000 3.250 12/13/2012. | 11/15/2037.
68285T  AH 2 |ONSLOW CO-A 4 6/1/2026.............covvverrriinriinniinciisssiissseisssscssnsissniinns | coneees 25,307 |...108.276 25,187 (CZ0) 1 OO OO OO 4.000 08/08/2013. | 06/01/2026.
68608) SB 8 | OREGON FACS AUTH HLTH 4.125 11/15/ ... | s 49,900 |...107.962 ..50,000 49,916 5 4.125 04/01/2014. | 11/15/2032.
709221 TG 0 |PATPK-TXB-SUB-E-BAB 6.378 12/1/20 . . . ...18,011 |...137.647 ..15,000 17,488 (90) .....6.378 06/28/2012. | 12/01/2037.
69647R  BJ 2 |Palm Bay FL Special Oblig............cocourvverviiriiiniiineisseeseiesesiessieesssenes [ e 2] 1FE 2,373,240 |...113.131 .2,000,000 2,347,285 | ... | e (12,047) [ oo | v | e 6.315 03/01/2015. | 10/01/2040.
70643U  CQ 0 | Pembroke Pines FL COMMS SVCS TaX........cooovveumrveemrrerreiinriisnneiessiseseisenees | cevenns 2] 2FE 2,061,960 |...103.989 .. 2,000,000 ...2,054,307 (2,730) 4.706 10/01/2014. | 10/01/2033.
724795 BG 3 |Pgh & Alleg Cnty PA Sports & Exhib.......... 2] 1FE 1,000,000 |...100.030 ..1,000,300 .1,000,000 ...1,000,000 . 4521 11/01/2014. | 12/15/2027.
720653 JU 9 | PIERCE SWR-TXB-B-BABS 4.75 8/1/202 SOOI PO 2] 1FE 101,000 |...103.089 103,089 ....100,000 100,000 | oveoeevereriieeiirs | e | e | e | oo 4.750 10/13/2010. | 08/01/2027.
73358W  TZ 7 |Port Auth of NY & NJ TXbI Ser 187........cuviimiiriierierinniceissiesenissisninns | e 2| 1FE 2,075,060 |...108.042 | ..............2,160,840 | ..... .2,000,000 2,066,643 (3,204) [ oo | e | s 4.426 12/17/2014. | 10/15/2034.
736754 LT 7 |PORTLAND WTR SYS-REF 3 10/1/2028.. 2| ... 1FE 49,572 |...102.689 49,683 27 ......3.000 05/08/2013. | 10/01/2028.
767169 EE 1 |RIO RANCHO-REF-TXBL 4.05 6/1/2030..........cccomiiiriiniiceiicnirisnicsnissiiens [ e 2| 1FE .38,999 |...102.906 39,167 E7 8 (USSR (USRI 4.050 08/21/2014. | 06/01/2030.
796311 CY 2 | SAN ANTONIO DRAIN-REF 3.25 2/1/203............ccoomviirerineiincieneieseiienniins | s 2| 1FE 199,250 |...102.962 99,424 A4 | s | [ 3.250 05/15/2013. | 02/01/2030.
816434 CF 9 | SELLERSBURG WTRWKS 3.375 7/1/2031... JETSTTIRTRRRIIN PO 2] 1FE 24,605 |...102.030 ...25,508 24,670 23 | e | e | e 3.375 09/24/2014. | 07/01/2031.
829594  JY 7 | SIOUX FALLS SALES-A 3.5 11/15/2033.........ccverivmriierierinriniinniisenieniesenns | oo 2| 1FE 49,511 1..103.162 | ..o 51,581 | oo 50,000 49,582 24 | [ e [ 3.500 05/16/2014. | 11/15/2033.
841514 AU 6 | Southeast TX Hsg Fin COMP Ser A.........coouieviieeiiceiieeeieseeieeneisseesseeessneees | veees [ v | ceveveenees 6 42,836 (U I 42,836 |.............. (U UUURTRURRPRURUPSUROTR VUPRURRURROROOR) BUPOUSOORSSORORN UOURORORRRON PR 8.600 08/25/1986. | 09/01/1996.
79164T AT 9 | ST LOUIS IDA-LIBR-A2 6.1 3/15/2025..........ccomrrerrrriorriieeiiseiiessieesieeenins | ceveees 2| 1FE 226,872 |...107.490 | ...ccoooevvuneee. 241,853 | ....... 225,000 225,604 (121) | ceveeerennieens [ [ 6.100 07/01/2010. | 03/15/2025.
791526 DW 3 | ST LOUIS SPL-RZEDB 5.7 6/1/2030...........ccomvveimriimriiinsisneisssiiensiissniienns | s 2] 1FE 150,000 |...105.763 | ................. 158,645 | .....ccocovvuun 150,000 150,000 | .ovvoerivnriiineiins e | v | e [ 5.700 06/04/2010. | 06/01/2030.
85732P  CB 4 |STATE PUB SCH 6.495 9/15/2028............ccoooeerreereieereieereeieceiissesissnsisnenens | ceneeen | oo [ eevveneins | e TFE| oo 12,409 |...123.946 212,395 | 10,000 11,557 (110) [ oo [ e | e 6.495 06/27/2012. | 09/15/2028.
880591 30 0 |Tennessee Vly Auth PwrSer99-D.........ccccciiiriiiiriinriiinniiincissseisnisniins | s K I 1 500,000 |...100.400 .502,000 | ....... 500,000 500,000 [ ...oovvernriiinniiinns | o [ e [ s | 3.550 06/02/1998. | 06/01/2028.
880557 7V 9 | TN ST SCH BD AUTH-B 5 5/1/2035............ccovveericerieeeiiesesiecesiesesisnesienes | e 2] 1FE 148,940 |...106.256 | ................. 159,384 | oo 150,000 149,164 (61U SOOI DU IO 5.000 09/02/2010. | 05/01/2035.
914716 VF 9 |UNIV NC-TXB-BABS-B 6.047 4/1/2029..........ccccoevuriimmrinrinniniineirenissisniienns | e 2| 1FE 250,865 |...107.883 | ....cccoouuneee 269,708 | ....... 250,000 250,281 (B4) [ oo | e | e 6.047 12/03/2009. | 04/01/2029.
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914046  XZ 5 |UNIV OF ALASKA-S-REF 3.25 10/1/203..........ccocmmrveirrennrineriiieniiseseiseneins | e 2| 1FE .94,900 |...100.676 | .................100,676 | ....ccoecenenn. 100,000 95,725 238 3.250 |...... 4.092 |AO...... 04/05/2013. | 10/01/2035.
927793 RS 0 |VATRANS 5.7 5/15/2027........cooorviireiiineiineisnsisssissssisssssssssnsissnssinns | s 2] 1FE 249,445 | ..104.516 | ................261,290 | ...... 250,000 249,649 AT | o | [ 5.700 |...... 5.808 |MN...... 11/01/2009. | 05/15/2027.
924214 LB 3 | VT MUNI BOND BANK-2 3.96 12/1/2032.........coomrvreerveienieieneerenneienesreneeirenns | wveeee [ v | cereviveeens | cevens TFE| oo 50,575 |...103.660 51,830 | oo 50,000 50,464 (23) | o | e [ 3.960 |...... 3.877 |JD....... 08/20/2012. | 12/01/2032.
953564 EC 1 |WKNOXUTIL WIS 4.6 6/1/2024..........ooovirririieriiisnirerieiisessisensssssiessssisennes | seveees 2] ... 1FE 196,620 |...107.125 | ..o 107,125 | o 100,000 98,086 260 | s [ e [ 4.600 |...... 5.089 |JD....... 04/21/2011.| 06/01/2024.
958638 QK 7 |WESTERN MIUNIV REVS 5.25 11/15/20.........ccooireeineeeneeieneeisseeienenienenins | e [ oo | corevvennne | cevens TFE| e 184,978 |...105.724 ....190,000 186,987 360 | ceveerrerierineens | e | e 5.250 |...... 5711 [MN...... 05/05/2011. | 11/15/2024.
963270 FA 6 |WHEELING WTRWKS & SWR 3.375 6/1/20..........covrveerrierrieiereiieneiieeeiienees | s 2| 1FE 47,406 |...103.375 . 47,985 170 | oo [ | 3.375 |...... 4215 |JD....... 11/01/2013. | 06/01/2029.
956725 EJ 0 |WV STWTR DEV-REF 3 10/1/2033..........ooiimviirriimeiieneisneiesesieseisnnsiens | e 2] 1FE 149,475 |...100.261 150,392 | oovvevei 150,000 149,582 31 | i e | e 3.000 |...... 3.064 |AO...... 01/24/2013. | 10/01/2033.
956695  C8 1 |WV WTR DEV-B-II-AMT 3.5 7/1/2033.........crveeereeireeiecerieceeieseeiesesieseiienes | s 2] 1FE .98,600 |...101.792 ....100,000 98,872 81 | oo [ s [ e 3.500 |...... 3.775 [J....... . 04/05/2013. | 07/01/2033.
986093 BT 8 | YONKERS IDA-A-SACRED 5 10/1/2037... [RTRROROY N 2] ... 1FE 102,000 |...100.177 | .... 100,177 ...100,000 100,000 | .o e | i | 5.000 |...... 5.000 |AO...... vonen.5,000 | 04/18/2012. | 10/01/2037.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... 26,627,037 XXX | i 26,903,360 | ............ 24,768,066 | ........... 26,372,366 | ...ooocoovvciennn0 [ (62,607) 0 0 XXX XXX XXX | ...292,439 | L. 1,251,995 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 - Residential Mortgage-Backed Securities
312905 ZR 6 |F.H.L.M.C. 1080 E 7 5/15/2021.........oooimreirieiriiiscisssiissnisnesenieisnenes | s ...103.098 24 |23 | 23 1(0) ) [T SO U 7.000 11/03/1995. | 05/15/2021.
312914 VY 7 |F.H L. M. C. 1474 E 7 2/15/2023......civooreeeeeeineeeesseeieseeeesesesseesssssessnseen | e 2107541 | 1176 | 1,093 | 1,093 | oo [ e | s | s | e 7.000 01/03/1995. | 02/15/2023.
31302U  BG 8 [F.H. L. M. C. 2505 D 5.5.....ccciuiiierrieinrieierseiesesssseessssssssesssssssssssssesssnssnes | evens ...108.425 ...20,809 20,683 (7<) IR INROROTRRROR IO 5.500 02/29/2012. | 09/15/2032.
31302W  LQ 1 [FLH LM Gl 2515 HC B..cvcceceeeeeceeseeseieseessieneions. | oo . 113.757 177,461 166,593 (A79) [ oo [ e | e 6.000 02/23/2012. | 10/15/2032.
31393F  MH 6 [F. H. L. M. C. 2523 AP 5.5. ...t | ceveees 2109.192 | 8,910 | 8,160 | 8,714 (14) | oo | e [ 5.500 08/30/2010. | 11/15/2032.
31392X  XT 0 [F.H.L.M.C. 2524 HC B...oococccenssessesseeseisssssssssnnns | ceneees .. 111.104 19,762 (C45) ) [ OO BN 6.000 04/03/2012. | 11/15/2032.
31393F  ZW 9 [F.H. L. M. C. 2531 PM 5.5, .ooiiiceeceeeeieesieseieseisssiessiessieneies | cereees 109.965 | ..ooviierenn2,355 | 2,142 | 2,488 ((10)) ORI EOTTORTROROOR DU 5.500 02/11/2011. | 12/15/2032.
313936 XD 1 [FLH.L.M.C. 2541 BL55. ... | o ...112.156 22,656 (40 S OO PO 5.500 03/28/2014. | 12/15/2032.
31393H FH 0 |F.H.L.M.C. 2543LL55. L1149 | 3,334 | 3,000 | 3,039 ({0 SESTRTRURIN VRN IO 5.500 07/24/2009. | 12/15/2032.
31393F PW 0 |F.H.L.M.C. 2544 KE 5.5 . 2109.753 | 5,429 | 4,946 | 5,482 (14) | oo | e [ 5.500 01/25/2011. | 12/15/2032.
31393) 3Z 9 |F.H.L.M.C. 2554 MN 55 1. L A10.038 | 5,510 | 5,008 | 5,445 [ TSN VRN IO 5.500 02/11/2011. | 01/15/2033.
31393L  FT 5 |F.H.L.M.C. 2564 AC5.5 1 . 111.343 23,242 (50) ......5.500 02/03/2011. | 02/15/2033.
31394K R8 9 |F.H.L.M.C. 2696 DG 55........ 1. ...109.786 11,667 (13) [ oo | e | s 5.500 02/16/2011. | 10/15/2033.
31394Y H9 8 |F.H.L.M.C. 2793 PE5.. 1. .107.955 | 6,221 | B T63 | 6,186 (10) 5.000 08/28/2013. | 05/15/2034.
31395M  SA 8 |F.H.L.M.C. 2933EN55....... 1 ...113.100 34,904 (157) ......5.500 01/25/2013. | 02/15/2035.
31395T M9 2 |[F.H.L.M.C. 2963 DE B....ccoooooomriireiireiiceiseiissesissessssessesesssennnens 1. L1170 22,018 (07272 ) O OO BN 6.000 05/20/2010. | 04/15/2035.
31395T XX 7 |F.H.L.M.C. 2973DD 5.5 1. ...111.800 15,092 (7 5.500 01/25/2010. | 02/15/2035.
313950 YD 7 |F.H.L.M.C. 2996 DD 5.5 1 .. 111,102 46,547 (83) ......5.500 12/16/2009. | 04/15/2035.
31396E P4 2 |F.H.L.M.C. 3066 EE5.5.........coooorvcireceirecirecnninae 1. 111,167 43,688 (24) [ oo | e | e 5.500 01/24/2011. | 11/15/2035.
3139%6F WU 3 |F.H.L.M.C. 3081CQ5.5....... 1. ..110.212 20,056 (B4) [ oo | e | s 5.500 01/31/2012. | 12/15/2035.
31396J 2C 8 |F.H.L.M.C. 3126 CY 6. 1 ...113.641 31,806 (70) ......6.000 08/29/2011. | 03/15/2036.
31397B 2W 0 |F.H.L.M.C. 3213 PE6.. 1. ...112.564 50,440 (104) | oo [ [ 6.000 09/21/2010. | 09/15/2036.
31397E QH 1 |F.H.L.M.C. 3270AT55.. 1. LA10.207 | 2,830 | 2,568 3,170 (721 R OO DU 5.500 12/20/2010. | 01/15/2037.
31397 LW 2 [F.H LM C. 3348 HT B | e 1. ...112.549 11,001 (2) | v | e [ 6.000 04/20/2010. | 07/15/2037.
31397 VU 5 |F. H L M. C. 3349 MY 5.5.c.iiieeirensissssiensssssiessssissssssssssssnnnns | ovenes |0 | vevsenienes | seerensnnns 1 ..110.257 17,727 (74 ) [N ORI IV 5.500 02/07/2011. | 07/15/2037.
312904 VU 6 |F.H L. M. C. Ser 1017 Ducceoeceeceeeeseeesissseeesesesesssssssnesins | s 2105.944 | 987 | 932 | 932 | s [ e | s | e | e 8.300 08/26/1994. | 11/15/2020.
312905  Z7 0 |F.H. Lo M. C. SEI 1087 Lo | e 207765 | 2,872 | 2,665 | 2,661 LI FSTOTOUTOROO IPPUTPORORRIR IOV 8.500 09/29/1994. | 06/15/2021.
312906 RX 0 |[F.H.L-M.C. Ser 1119 Huocicccscessssessssnsis | s 2106.542 | e 1T | e TA8 | TAB | e [ e [ | e | s 7.750 11/02/1992. | 08/15/2021.
312906 VS 6 |F.H. L. M. C. Ser 1122 G....cooooceiceiieceieceiiecesieseiiesesiesssiesssiesssienes | e 2105.797 | e 1,927 | 1,822 | 1,822 | i [ e | s | s | e 7.000 06/30/1993. | 08/15/2021.
312909  3W 2 |F.H. L. M. C. Ser1250 J......ooivveiciiiriiiriscsisscisesessssssessssssiinnns | s . 2101422 | ek 2777 | i 2,738 | 2,736 (V1 UUOROONIONTORN FUUPPIORSTORIOTOOPOR PPOOON 7.000 04/05/1993. | 05/15/2022.
312910 3Q 3 |F.H. L. M. C. Ser 1311 Kuoooceeceeceieceeesesissesiesssissessssnssesssssennnes | venee | or | ceneveinnns | cevvennnns 1 ..106.840 | ..o 9,283 | 8,689 | 8,668 KN (RO DU IR 7.000 05/19/1993. | 07/15/2022.
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312910 BB 8 |F. H.L. M. C. SEr 1312 Lo ssenisnens | s ..108.600 | ....cccveeeeen. 3,306 | 3,044 | 3,039 L1 TSPV OVOTOOROTORTOROOOR VOO 8.000 |...... 8.090 |MON... 07/18/1994. | 07/15/2022.
312912 AP 3 |F.H. L. M. C. Ser 1367 KA.......cooiviieiiriccisnnisenisssssssssssnsisnsiins | s ...107.014 20,860 CJ [T RSN PN 6.500 |...... 6.576 | MON... 11/09/1993. | 09/15/2022.
312913 QR 0 |F. H. L. M. C. ST 1439 Luwuiiceieeeeeiseie e ssenssenns | seeees 108.051 | oo 7,956 | i 7,363 | 7,363 | oo | e | e | e | e 7.500 |...... 7.500 |MON... 10/30/1995. | 11/15/2022.
312914 DS 0 |F. H.L. M. C. Ser 1459 M......coomiiiiiiisiieiiierisnsieeneesssissisesinnes | e 2108114 | e 10,783 | 9,973 | 9,973 | oo [ e [ | e | e 7.500 |...... 7.500 | MON... 03/21/1994. | 01/15/2023.
3133T1 FB 3 |F.H. L. M. C. Ser 1577 PV....ooiioiciccescciseeeeeceseeeeseesesesesenesienens | cenenes ...107.055 ...68,998 64,414 L. OO PO OO 6.500 |...... 6.526 | MON... 09/30/1993. | 09/15/2023.
3133T0 J7 0 [F. H. L. M. C. Ser 1578 Koo | ceneees ..107.251 | ... 153,341 ...142,974 142,936 2 [STOUTOTOIT OTORTORTORTOIN PPN 6.900 |...... 6.912 |MON... 02/01/1994. | 09/15/2023.
3133T3  PK 8 [F.H. L. M. C. Ser 1652 PLu.....oooiereiriirieriesiceieisenisesieseeesesisssssesssenss | eveens .. 107.958 | oo 119,606 | ..oooooovvviranee 110,789 110,789 | oo e | v | e [ e 7.000 |...... 7.000 | MON... 02/16/1994. | 01/15/2024.
31340Y  PX 1 [F.H. L M. C. SErdd Fuceceecseeeesees s | ceneees 103870 | e 172 | e 166 | LTI OOROUUOOROOTR VOPOURPUOPOORRPORN OPPOOPPUPPPOOOR OPORPORROROOOR PR 9.000 |...... 9.000 [MON... | ... 11/21/1994. | 05/15/2020.
312913 WW 2 |F.H. L. M. C. SerGd D...ceieiciiesiesiesiesisissssiesssiesienins. | soenes 108564 | ..o 4,523 | 4,166 | 4,163 (V1 URORPORIONORN IOUPPOORSORRIOTPOROPOR PPN 8.000 |...... 8.041 |MON... 12/30/1992. | 12/25/2022.
312903  2J 5 |F.H.L M. C. 168 G 6.5 7/15/2021.........covoorreeceeieceeieneeiseseieeseseesesienssienes | s 2102.759 | 86 | e84 | B4 | e [ e [ s | e | e 6.500 |...... 6.268 |MON... 01/01/1992. | 07/15/2021.
31394G  YZ 0 |F.H.L.-M.C.2665LL 5.5. ... [ s ..110.147 12,250 (V2 ORI INVRTRTRINN IOV 5.500 |...... 4.850 | MON... 08/24/2009. | 08/15/2033.
31394P VY 6 [F.H. LM C.2T43PH 5.5, ..o | ceneees 10709 | 2,970 | i 2,683 | 2,853 () STORRIN IPPRTRTRTIRIIN IOV 5.500 |...... 3.639 |MON... 10/28/2009. | 02/15/2034.
31293A  5H 7 |F.H. L. M. C. P00l C15348..........ccooririiriiiciiinieieeseiesssiseseieeseieessissessienes | cereees 2102.301 | 361 | 352 | 437 (1) ] o | oo [ e 7.000 |...... 5.721 |MON... 11/01/2004. | 09/01/2028.
31393Q XY 3 |F.H. L. M. C.Ser2610 VB....ooooiveeiieierieieisseiesiesesssissiiesiessesssenies. | vienes ...105.400 54,005 23 | e | e | s 5.500 |...... 5.676 | MON... 11/01/2004. | 07/15/2024.
31359H Q8 0 [F.N.M.A. GIA-BPY 7.75. ..o | e 2108.705 | e 1,813 | 1,668 | 1,791 (721 T ORI DU 7.750 |...... 4.247 |MON... 11/29/2007. | 05/17/2024.
313587  4H 9 [F.N.MUAL 1993-21 KA. | ereeas 108615 | 4,383 | 4,035 | 4,035 [ oo | e [ e [ | e 7.700 |...... 7.535 |MON... 03/08/1994. | 03/25/2023.
31359G  E2 8 |F.N.M.A. 1994-51 LL B.75......cooiiiirieriecieeiseiseresiesescessssssesiessenssenses | veeees 108244 | 2,165 | 2,000 | 2,024 (1) [ OO PO 6.750 |...... 6.181 [MON... | ... 04/21/2008. | 03/25/2024.
31392C  CS 1 [F.N.M AL 200222 GC B.5.......coomcieeeicieiceiieceeieseeiesssiesssiesssesessienneies. | cevinas ...112.388 40,617 (B3) | v | cereirereiieriienees [ 6.500 |...... 4.842 |MON... 09/28/2010. | 04/25/2032.
31392C  CN 2 [F.N.M A, 200222 GQB.75.........ooovieicrisesseiseississssseseneiens. | oo LA649 | 4996 | 44T | 5,444 2 | i | | 6.750 |...... 7.051 |MON... 06/23/2009. | 04/25/2032.
31392 6V 6 [F.N.M. A 2003-23 CH5.....ccoovvvicecceeeneceeesseesesesesseeesssenees | ceveons 207743 | 3947 | 3,664 | 3,811 (1<) ) SRR VSRR OO 5.000 |...... 3.861 |MON... 03/30/2011. | 04/25/2033.
3136AA 3V 5 |F.N.M. A 2012-149 KB 3...oovcierceiesnissississienisssisssissinens [ eovenes | oo | cennievnine | cvnvvnenen ] e 15,640 | i 99.436 15,675 LT (USRS USRI 3.000 |...... 3.116 |MON... 11/20/2015. | 01/25/2043.
3138ON  EZ 4 [F.N.M.A. 630252 6 3/1/2032........ccvooureeiceiieneeieceeieseeiesesiesessesesessesenns | cevenns ..112.494 2,229 (74 TR ISR O 6.000 |...... 2.868 |MON... 04/07/2011. | 03/01/2032.
313614 WE 5 |F.N.M.A. Pool 050145. ...100.872 ...10.000 MON... 11/01/1988. | 11/01/2018.
313614 WL 9 |F.N.M.A. Pool 050151. ...100.985 ....10.000 MON... | .... 12/01/1988. | 12/01/2018.
31368K LD 6 |F.N.M.A. Pool 192124. ...102.060 1(0) ) TR VPPORRROOR OO 7.500 MON... 12/24/1992. | 12/01/2022.
313602 Q2 3 |F.N.M.A. Ser89 58G. ..102.145 0 ......8.000 MON... 11/13/1992. | 09/25/2019.
313603 LN 0 |[F.N. M AL Ser89 96 H....oooooceceecceeese s 2104248 | 1,088 | 995 | 995 [ | [ [ | 9.000 MON... | .... 11/02/1994. | 12/25/2019.
31358E 2N 1 |[F.N.M.A. Ser90 103 K...ooovooervrerrriernienne 2104590 | e 1188 | e 107 | e 107 [ | s [ [ | 7.500 MON... | .... 02/12/1993. | 09/25/2020.
31358E  7W 6 |F.N.M.A. Ser90109J ...103.788 0 <.....7.000 MON... 06/30/1993. | 09/25/2020.
31358E  5A 6 |F.N.M.A. Ser90 110H ...105.240 1(0) ) ST VPO OO 8.750 MON... | .... 12/15/1994. | 09/25/2020.
31358F 4E 6 |[F.N.M.A. Ser91 21J.... 2104016 | e 1,205 | e 158 | el T8 | s | i | e [ [ 7.000 MON... | .... 03/09/1993. | 03/25/2021.
31358K F3 7 |F.N.M.A. Ser91162 GA. ..107.748 8.250 MON... 08/17/1994. | 12/25/2021.
31358M  WZ 3 |F.N.M.A. Ser92 49 L., | s ...105.628 LI SOOI IPPORORORIN BV 7.000 MON... 02/06/1996. | 04/25/2022.
31358P D2 0 [F.N.M.A. Ser92 135 Louuuieiiccciciceiseiesesisssssssessessssisniees | ceneees 2109462 | 2,845 | i 2416 | i 2418 [ | [ [ [ 7.500 MON... 11/08/1995. | 08/25/2022.
31358P  MX 2 [F.N.MUA. Ser92 149 Huoovieceereeceesesesesiecesiesesiesesins | cereees 2106.240 | i 35,257 | 33,186 | 83,186 [ i | e [ e [ | 7.000 MON... 12/09/1993. | 08/25/2022.
31358Q HC 2 |F.N.M. A, Ser92 159 Pl ... sesssississssesisennes | voenes ...106.684 2 | e [ [ 7.000 MON... 02/23/1994. | 09/25/2022.
31358Q AN 5 |F.N.M.A. Ser92161H 108076 | 10,203 | 9,440 | 0,440 | i | | [ [ 7.500 MON... 02/29/1996. | 09/25/2022.
31358R  BM 4 |F.N.M.A. Ser92195C ...106.865 LI FSTSTOIUTOROOI IPPUTPTOROIRIOR BV 7.500 MON... 03/08/1996. | 10/25/2022.
31358P  HT 7 |[F.N.M. A, Ser92 G35 E.......oiiciceississesessesssssssssssssnssins | v ...107.287 12,812 3 | i | | 7.500 MON... 03/08/1996. | 07/25/2022.
31358P  HV 2 [F.N.M.A. Ser92 GB35 EB.......coiiiiieiiiieieeeieneiieessieessisessisssiesseeseies | ceneees 2106.606 | ..o 4788 | o 4,491 | L 4,477 2 | e | e | e 7.500 MON... 12/01/1995. | 07/25/2022.
31359B PE 1 [F.N.M.A. Ser93122 M.....iicccscenscssssssssessssisnines | v ...106.959 40,457 12 [ [ [ 6.500 MON... 09/22/1993. | 07/25/2023.
313590 6L 2 [F.N.M A Ser93 178 PKu...oicecceccseecseeseseses e | cevinas ...107.761 A7 477 1] s | oo [ 6.500 MON... 09/30/1993. | 09/25/2023.
1359E YT 2 [FLNCMUAD Ser93 199 PXooioiiiiiciieinsesiesi e siessssnnes | v ...106.701 92,037 T | s [ [ 6.500 MON... 11/05/1993. | 10/25/2023.
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31359H  JE 5 [F.N.M.A. Ser94 55 H...oooiiiiiiiceieceeceeceeseseeseieeesi e | oo . ...108.450 59,299 42 | i | s [ 7.000 |...... 7.286 |MON... 03/29/1994. | 03/25/2024.
31358Q BR 5 [F.N.M. A SerG9253 ... | oo e . 106.474 | 6,881 | 6,463 | 6,443 K [OOSR DU I 7.000 |...... 7.185 [MON... | ... 02/22/1996. | 09/25/2022.
31358E WY 4 |F.N.M.A. 1990-86 H 7 7/25/2020...........ccoocmrreeereeeerrieereeieceieeneiieseeeeseniens | cereees e 2100.018 | oo 164 | 164 | 166 1(0) ) SOOI EOVPPORTORRTOROOR OO 7.000 |...... 5.534 [MON... | ... 02/19/1993. | 07/25/2020.
313937 L6 1 [F.N.M A, 2003-109 YB B.....ccouvveeiiniiiriieinisieiissiiesiesisesisesiessiesssenens. | eveens [P [FURRTRON IO L1 27,676 |...116.191 26,803 (B12) | ceverrerrrinrirens [ [ 6.000 |...... 4.688 | MON... 12/07/2012. | 11/25/2033.
31393U  JE 4 [F.N.M.AL 2003127 EG B...oocooeecececeiecesiseeiesesieseseesssessesesnes | cevinas e ...11,138 |...109.418 . 10,557 (241) [ oo [ [ 6.000 |...... 3.428 |MON... 08/30/2012. | 12/25/2033.
31393B DB 9 [F.N.M.A. 2003-41 PN 5.5, ...t siesssesnins | cereees e 2109141 | 3,649 | 3,343 | 3,685 (17) | oo | e [ e 5.500 |...... 2.584 |MON... 06/26/2009. | 05/25/2033.
31393E GM 5 [F.N.M.A. 2003-T1HD 5.5......iiiiiireieceiseisseiesesssesssssiesssisssiess | ceneees e 1 ..113.748 87,000 [ ..oocvveoriinriienns | corrvieenissniinnns [ e [ | 5.500 |...... 5.479 |MON... 10/29/2013. | 08/25/2033.
31393X SN 8 |F.N. M. A. 2004-25UC 5.5.......coorviiceiireiieceiieceieseeiesesiesesissesisssseesssis | ceneees . 111.295 20,694 (T4 T EOTTURROOR DU 5.500 |...... 4.462 |MON... 12/30/2011. | 04/25/2034.
31393X 5K 9 |F.N.M.A. 2004-36 CB 5 . N I . . ...24,810 |...110.073 24,132 (99) [ oo | e | s 5.000 |...... 4.131 |MON... 03/28/2012. | 05/25/2034.
31394A  WJ 1 [F.N.MoA. 2004-B0 AB 5.5.......cooviiireieceieceiiecesiesesiesesiesesieseseesenins | ceneees [V USROS OO B IO 34,664 |...108.113 33,567 [(CHQ ) PO SOOI PR 5.500 |...... 3.743 | MON... 04/20/2012. | 04/25/2034.
31394A WK 8 [F.N.M.A. 2004-80 AC 5.5........ociiiiiiriisiccsesinsissiesiessss s | e ...27,463 |...114.056 26,749 [GLCT4 ) TSI ST PR 5.500 |...... 4.492 |MON... 03/28/2014. | 04/25/2034.
31394B TR 5 [F.N.M A 2004-90 D 4.....iooiicnccessisssesssssesnsisssiens | ceneees e . ...23,875 |...102.270 24,255 96 | oo | e | e 4.000 |...... 4.521 |MON... 02/14/2011. | 11/25/2034.
31394B RM 8 |F.N. M. A. 2004-92 TB 5.5. ... | cereees [P0 [FURTRON IO L [ 124,650 |...113.271 121,858 (273) [ oo [ e | e 5.500 |...... 4.950 MON... 08/28/2013. | 12/25/2034.
31394U  S6 0 [F.N.M. A 2005-110 GL 5.5.....couivirrirriiiiniisniesienicesnessiiesienesesssnias | cvvees o] ....38,475 |...112.068 37,351 (121) | ceverreerrnnirens [ [ 5.500 |...... 4.667 |MON... 08/28/2012. | 12/25/2035.
31394V JR 2 [F.N.MUA. 2005-120 PB B.....oceoeeeceieceieseiieseiiseeiesesieseseeseseesesins | ceneees e . ..11,263 |..114.112 11,052 (CCT0 ) O ORI DU 6.000 |...... 5.074 |MON... 03/28/2014. | 01/25/2036.
31394V EP 1 [F. N MUAD 2005-122 PY B..ooooeoeieiseiseis s | ceveees [P IFURTRON IO 1 ...119.257 . 79,812 (280) [ cvveverrerrrienns [ e | e 6.000 |...... 5.042 |MON... 07/08/2013. | 01/25/2036.
31394C BT 8 |F.N.M. A, 2005-3 CE 5.5......ciieiciieiiceissisessssesssissessssesssnsses | o e 2101029 | BAT3 |l 3437 | 3,444 (B9) | v | e [ 5.500 |...... 3.954 |MON... 03/04/2010. | 08/25/2034.
31394C  BZ 4 [F.N.M.A. 2005-3 CU 5.5......ocvurircerceeeeiesssesessesesssisssessiessessesssisssans | evieees o] . ..113.010 38,717 (B1) | o | e [ 5.500 |...... 5.305 |MON... 07/22/2010. | 02/25/2035.
31394D  SU 5 [F.N.M.A. 2005-38 TC B.....vvercieiciinsicnciissnssssssssssssesssssssssssnssens | oo [P [OOSR I I [P 10,700 |...113.687 10,465 (L0 [ OO BN 6.000 |...... 5.554 | MON... 10/07/2009. | 05/25/2035.
31394D A7 5 [F.N.M. AL 2005-48 TD 5.5......ccommmeiireeiceeeenesieceseeeesiesesiesessssesesesesesennnes | cevenns e ...16,650 |...113.694 16,250 (GIS) N TR SOOI OO 5.500 |...... 4.759 |MON... 01/04/2012. | 06/25/2035.
31394E 4D 7 [F.N.M.A. 2005-88 BE 5.25..........cooomiviiiiirinissieesicisnsissiesieninins | v o] ...52,580 |...113.685 51,025 (229) 5.250 |...... 4.265 |MON... 01/23/2013. | 08/25/2035.
31394E W3 8 [F.N.M.A. 2005-T0 KC 5.5......cccoomeeicceiceeieeiieseeieeesiessiseesiseesesenseseneens | ceneees ....12,100 |...111.660 11,911 (35) 5.500 |...... 4.771 |MON... 03/28/2014. | 08/25/2035.
31394E X6 0 |F.N.M.A. 2005-70KP5... ..104,186 |...110.669 100,981 (256) ......5.000 MON... 09/24/2012. | 06/25/2035.
31396L 3T 5 |F.N.M. A 2006-114 HE 5.5.........oooiicicnisscscsssesissssssissins | s ....10,994 |...109.897 10,883 L5 [OURRURORO ORI I 5.500 MON... 05/21/2010. | 12/25/2036.
31396P FP 1 |F.N.M.A. 2006-124 B6................. ...108.468 56,052 2,065 6.000 MON... 01/29/2013. | 01/25/2037.
31396W QN 9 |F.N.M. A. 2007-72B 6 ..111.986 13,104 (74) ......6.000 MON... 09/22/2010. | 07/25/2037.
31396W QT 6 |F.N.M.A. 2007-72DB 5.75 L1329 | T 3,693 4,470 A4 | | 5.750 MON... 07/06/2009. | 07/25/2037.
31396W Y8 3 |F.N.M.A. 2007-76 EB6... LTS | 1,014 | 912 | 1,214 B8 | oo | e | e 6.000 MON... | .... 08/14/2009. | 08/25/2037.
31397L 3R 8 |F.N.M.A. 2008-61MC55.. ...110.002 52,266 (66) ......5.500 MON... 12/30/2010. | 07/25/2038.
31397N GV 1 |F.N.M. A. 2009-10 PG 5.5 ...108.995 131,727 (599) | evvvmerrerinnernens [ e [ e 5.500 MON... 01/23/2013. | 03/25/2039.
313986 QW 2 |F.N.M. A. 2009-111 CY 5 ..114.079 15,472 (49) [ oo | e | s 5.000 MON... 08/28/2012. | 03/25/2038.
31397N QQ 1 |F.N.M. A. 2009-25 PG 5.5 e . 112331 32,442 (77) ......5.500 MON... 12/05/2011. | 04/25/2039.
31398 HR 3 |F.N.M.A. 2010-35KP6.........cccco..... e LA11.345 | 6,681 | 6,000 | 6,869 [(725) 1 R OO OO 6.000 MON... 06/24/2013. | 04/25/2040.
31398P HY 8 |F.N.M.A. 2010-35LP6............. e . . 117.879 56,266 (84) | oo | e [ 6.000 MON... 01/23/2013. | 04/25/2040.
313%6R  2H 9 |F.N.M.A. 3152LB6 ...108.117 11,245 (48) | oo | e [ 6.000 MON... 11/10/2010. | 05/15/2026.
3137A0  2Q 7 [F.N.M.A. 3680 LC 4.56/15/2040...... 1100.596 | oo 805 | e 403 | 413 (1<) SESORORTIN INVPRTRTRTORRIINN IOV 4.500 MON... 07/03/2013. | 06/15/2040.
3137A7 H2 9 |F.N.M.A. 3800 HE 4.5 1/15/2040....... e . ...107.410 519 | 7,000 | 7,612 (1<) 1 [T USROS SOOI 4.500 MON... 10/12/2012. | 01/15/2040.
31404B QG 0 [F.N. ML AL 763755 B.5.......couiiiciiiiniice e | ereies o] ..6,760 |...112.806 | . 2,606 | .. 2,310 | . 2,555 1(C))) [ SO O 6.500 MON... 04/07/2011. | 02/01/2034.
31392E  JK 7 |F.N.M. A 2002-53 EL 6 9/25/2032.........coocomveemriirnisnnisneieneisnsisneinnns | v e L [ 115,363 |...108.917 | .ccooovvrnnnnn. 114,363 | oo 105,000 | ... 111,807 (312) [ oo [ e | 6.000 MON... 02/24/2012. | 09/25/2032.
31392)  UW 7 |F.N. M. A 200318 TB 5 4/25/2032........cocmrvremirrirririineriieeiieseiiseseessesieseseins | s ....16,350 |...109.989 15,965 (CIS) N OO EOVTORTOORTOR DO 5.000 MON... 03/22/2012. | 04/25/2032.
31393D 2D 2 |F.N. M. A.2003-75 LL 5 8/25/2033..........cocvverviireicreisseisseisneiseisnnis | o B I . 107.750 | 8,620 | .. 8,000 | 8,000 | .vvvoeierriiinciins [ | e | e [ 5.000 MON... 06/24/2009. | 08/25/2033.
31367W  HL 8 |F.N. M. A POOI 181235.......coooieeiceiceiieeeeisssecseieeeesesssessssesseseses | cevenas [P0 USRI 1 2100186 | oo 766 | e 765 | 807 1(0) ) SRRSO SSRUROO SO 7.500 MON... 11/01/2004. | 10/01/2022.
31393A  6C 6 |F.N. M. A.Ser2003-39 MT......ccooviimiieriiiiniinsieniesiseississiiesiesissiies | ereees [P0 PPN I 1 205761 | 123,632 | 116,897 | ... 116,897 | oo [ e [ | v | s 5.500 MON... 11/01/2004. | 05/25/2023.
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911760 LQ 7 |VENDEE MTG TR SER 1998-2 1G 6.75........coorvemrererierineenneenseiseessssissesenes | evnees | e | vveriienins | vevereeens [ PO 5865 |..112.444 | ..................5,995 | 5,332 | L 5,985 (B4) | oo | e [ 6.750 |...... 2.904 |MON... 09/13/2011. | 06/15/2028.
911760 LY 0 |VENDEE MTG TR SER 1998-3 E 6.5......ccoiisrrvnmrenmmisnnenssnsnssrssssnsssnsnssnnnee | evnnee | oo | oonnrernnnne | evnnvnnn] | cvinnsiiinnnenns 10,517 |..111.173 . 10,887 (<741 [OOSR [POPOPOO PO 6.500 |...... 3.072 |MON... 05/17/2011. | 03/15/2029.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... 2,923,168 XXX | ... ..3,035,529 | ............ 2,755,475 | .ccoooouee 2,884,796 | ..coooooveriinenns 0 (3,477) 0 0 XXX XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment OblIGations.............c..iiiiiniiieiiiisisniei s 29,550,206 XXX | s 29,938,889 | ............ 27,523,541 | ........... 29,257,162 | coooovicnirniin) 0] e, (66,083) 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
05565Q DD 7 |BP CAPITAL PLC 2.112 9/16/2021......ccoomiiriririneeieeniseeeieseeiseseisessieeneiins | e [P U I AFE| oo 501,065 |..... 98777 | oo 493,885 | ....oocovvenenn. 500,000 500,800 (208) [ cvveoeevevrrienes [ e | e 2.112 09/21/2016. | 09/16/2021.
13645R  AH 7 | CANADIAN PAC RR 6.5 5/15/2018..........ccooooirvrrniiinriineisneissesiesniesnsiiens | ceneees A 2] . 2FE 30,480 |...101.647 | ...cccoovvrrnnnnn 25412 | o 25,000 25,385 (1,015) | oo | e | e 6.500 09/21/2012. | 05/15/2018.
25152C QB 5 | DEUTSCHE BK LOND 3 7/31/2030..........ccocmrvemmierriereneeieneiseneissenesienesinns | cevenns . 2] . 2FE 100,000 |..... 94.874 . 100,000 | ovoveeeercriireeeios | eereeerieeeeieeneiies | e | cereeseseseneenens | e 3.000 07/27/2012. | 07/31/2030.
884903 BT 1 |THOMSON REUTERS 3.85 9/29/2024............ccooovvvvirirmriniiirisnineivennsiinenins | e A 2| 2FE 50,375 |...103.788 | ... ..51,894 50,000 50,267 (B4) [ oo | e | s 3.850 09/24/2014. | 09/29/2024.
902118  BS 6 | TYCO INTL FINANC 3.9 2/14/2026..........cocooerreerererreesnneeenseesnseesnsssensessnne | ovneee | oo | veveesinnnes [ ceveenenes K I 195,898 |...104.628 | ................ 200,886 | ..o 192,000 195,284 (B42) [ oo [ e [ e 3.900 03/09/2016. | 02/14/2026.
92857W  BD 1 | VODAFONE GROUP 4.375 2/19/2043..........oooverrvenreineneeneneineneeseneeisesesnnnns [ evvnee | oo | evneeiinns | oeeees 2FE ....96,550 |...103.382 103,382 ....100,000 |. 96,722 B8 | v [ e [ 4.375 07/10/2014. | 02/19/2043.
90131H BN 4 | 21st Century FOX AMET INC........coouivvirniinciiinniisseisnissnissnessnisssnsinnnins. [ eeies | oo e | i 2FE 3,738,831 |...153.192 | ... .4,035,077 | ..... 2,634,000 | ............ 3,692,342 | ..o [ e (28,334) [ ..o | e | e 7.850 05/01/2016. | 03/01/2039.
88579Y  AH 4 |3MCO 3.8756/15/2044............ooooorieireiiireeieseeiseseiseseissssissseesessisssesnnnees | ceneeen | oo [ eevreneins | e 1FE| e 144,248 |..106.748 | ......cccocoeene. 160,122 | ccovvoecerie 150,000 144,619 L OPOORTOPPOUOOR IUPOURRTOORRPOORPOON DU 3.875 06/17/2014. | 06/15/2044.
00206R  AJ 1 [AT&TINC COMP NOES......cvvurririrririirieiiierieniesesseisniessiessenisssssssisnnes | eovenne | oo [ everinene T | e 2FE ..2,987,120 |...100.288 ..3,008,640 | ..... .3,000,000 2,999,857 1,644 | oo | e | s 5.500 03/31/2008. | 02/01/2018.
002824 AV 2 | AbDOtt LAbOrtOMES...........oooueeeiecrierceiiceiiceiiseeieseiiesesiesesisseseesnsesnssesnnns | eveees [ oo | cenevreene [ e 2FE ...2,440,820 |...124.443 ..2,488,860 | ... .2,000,000 | ............. 2413674 | .o | e (11,4682) [ ..o | e | e 6.000 07/21/2015. | 04/01/2039.
002824  BA 7 | ABBOTT LABS 2.55 3/15/2022...........ccotvemririiririirinniiieiinsiiesississiisssissiines | covnnes | o [ vveviienis | vevees 2FE| i 101,064 |..... 99.053 | ..coeieerrennn99,053 | i 100,000 100,748 (174 ) ST RTINS PO 2.550 02/05/2016. | 03/15/2022.
00287Y AT 6 |ABBVIE INC 2.5 5/14/2020...........ccoovmimmriimeeireiineisneisseissesissesisssniessniens | coneeen | oo [ eeviennins | e 2FE ..508,350 |...100.357 | .................501,785 | ....... 500,000 505,507 (2,248) [ ..o | e | e 2.500 09/21/2016. | 05/14/2020.
00287Y  AQ 2 |ABBVIE INC 3.6 5/14/2025............covveecvieereireneiieceiieseeisssesissesissesissssissenens | oeneeen | o [ eeviveneins | e 2FE ...50,857 |..102.944 | ..o D142 | 50,000 50,658 (€0 T ORI DU 3.600 06/01/2015. | 05/14/2025.
00287Y AR 0 |AbbVie Inc SrUnsecured NOtES............ccccooirviiriiiinriineissnisneisseieneiennies | ceveies | oo [ eeveiinnis | o 2FE| oo 3,072,630 |...110.091 | ............. 3,302,730 | ...cccooeouue 3,000,000 | ....cccce... 3,070,691 (1,939) [ oo e | e 4.500 04/13/2017. | 05/14/2035.
008117 AG 8 |AETNA SERVICES INC DEBS..........ccccoommrrimrerininriineiseneissnsessssssssesssnesnnne | wveeee | or | covevvenens | covens 1FE ...1,637,825 |...118.465 1,512,000 | .....ooeee 1,522,120 (1,424) | oo | e | e 7.250 04/06/2009. | 08/15/2023.
001055 AL 6 |AFLAC INC 3.625 6/15/2023. ...103.907 101,815 (299) 3.625 03/01/2014. | 06/15/2023.
001055  AJ 1 |AFLAC INC 4 2/15/2022 ...105.292 30,745 (LG USSR ST PR 4.000 05/01/2012. | 02/15/2022.
00846U AH 4 |AGILENT TECH INC 3.2 10/1/2022... ...100.941 40,507 (98) 3.200 09/17/2012. | 10/01/2022.
008916 AJ 7 |AGRIUMINC DEB......... LA27.541 | 1,740,935 1,365,000 1,719,807 (2,155) [ oo | v | e 6.125 10/05/2017. | 01/15/2041.
010392 EC 8 |Alabama Power Company DEDENUES...............cvueureverrrrereneiereeseieeeeeieenies | s ...122.007 1,000,000 990,952 366 5.700 11/18/2003. | 02/15/2033.
010392 EB 0 | Alabama Power Company Senior Corp ..113.811 .5,109,000 ...5,244,446 (23,564) ..5.875 08/11/2005. | 12/01/2022.
013104 AC 8 |Albertson's InC. COrp Deb..........ccocvvervveinviiiriienciesnienniessisssisssnissniinnns | weveene | oo | convirennne | enFE ] 10002,101,732 | L 90.250 .2,025,000 2,067,210 (B,484) | ..o | e | e 7.750 08/27/2001. | 06/15/2026.
013817  AQ 4 |ALCOA INC 5.87 2/23/2022 108.750 ..25,000 25,799 (169) 5.870 04/26/2012. | 02/23/2022.
018490  AQ 5 |ALLERGAN INC 2.8 3/15/2023............ccouvveimriimririneiisneissnesssnesssnsssnssssnnns | wovnnes | oo | coneivsnnne | eoenFE | . 24,501 | 99.022 ..27,000 | .. 25,407 270 ......2.800 06/17/2014. | 03/15/2023.
020002 AY 7 |AllState COMP.......couuurverrieiereiiereiiereiiesesiesesiesessesessesessesesssesessessssensssnnenes | weveeee | oo | ceneveveene | [ e ,190,570 |...118.479 .1,000,000 | ... 1,184,148 (4,494) | .o | e | e 5.200 07/22/2016. | 01/15/2042.
020039 DC 4 |Alltel Corp Senior NOtES..........ccvrveirierirreiniinniseiienisessssississessessssssssninness | eovenee | o | veverirenn | e 2FE ...2,509,160 |...131.354 . 2,000,000 2,359,747 (15,223) [ oo [ e [ e 7.875 12/24/2003. | 07/01/2032.
022098 AE 3 |Altria Group Inc 3,213,980 |...171.548 ..3,000,375 .1,749,000 ...3,155,334 (41,743) 9.950 08/01/2016. | 11/10/2038.
022249 AU 0 | Aluminum Co America Corp (ALCOA) ...118.330 ..5,916,500 5,000,000 ...5,446,895 (32,529) | ..ocvvrrirriiniins [ e [ 6.750 08/11/2005. | 01/15/2028.
023135 AN 6 | AMAZON.COM INC 3.8 12/5/2024 ...105.748 105,748 ....100,000 101,353 (169) [ cvveoeveerviienns [ e | e 3.800 09/01/2015. | 12/05/2024.
023650 AG 9 | America West Airlines Series 00-G............ccorreuureuireiireiiceeiecesisesesiesenenas N .. 112.635 | ... ...549,126 573,318 (T517) [ oo | e | e 8.057 06/14/2005. | 07/02/2020.
025816  BK 4 | AMERICAN EXPRESS 3.625 12/5/2024. 50,953 |...103.027 | ..ovvvrivinns 51,514 | i 50,000 | . 50,721 91) 3.625 06/01/2015. | 12/05/2024.
025816  AZ 2 | American EXpress COMPANY............ccoceuruerreeerieeereneesneeessnessensssssnsssssnessnns | wveeee | er | coveveennns | covens 1FE ...2,907,800 |...156.822 ..3,136,440 | ... .2,000,000 | ............. 2,886,765 | ......coovvverriiinies | e (VA0S ORI DR IR 8.150 03/08/2017. | 03/19/2038.
03027X  AE 0 |AMERICAN TOWER 3.45 9/15/2021..........cccommuimrinerirerieniieiiniicssisesiiesieninns | vevieee [ o | eveniinens [ e 2FE 102,985 |...102.286 | .... 102,286 ....100,000 101,747 (440) [ covoorvrrienes [ e | e 3.450 02/06/2015. | 09/15/2021.
03027X  AB 6 |AMERICAN TOWER 3.5 1/31/2023...........ccoovviimmriinniiinniinnissnissnsisnnsisnnies | ceveies | oo [ eevisnnins | o 2FE| s 100,214 |...102.354 | .......c......... 102,354 | oo 100,000 100,159 (28) [ oo | e | s 3.500 02/05/2016. | 01/31/2023.
030955 AN 8 | Ameritech Capital Funding . e [ e [ 2FE 2,318,330 |...118.106 .2,362,120 | ..... .2,000,000 | .........cc. 2,180,509 | .oooorevieeriieniis | s (13,265) [ ..oovvereevieriin | e | e 6.550 . 07/07/2003. | 01/15/2028.
031162 BV 1 |AMGEN INC 3.625 5/22/2024..............ccooovviirriiimriisneiineiiensisssienessssiennies | s [ (P 2FE ...50,258 |...104.020 | .... 52,010 50,000 |. 50,178 (24) 3.625 |...... 3.562 |MN...... v 1,813 1 09/17/2014. | 05/22/2024.
031162  AX 8 | Amgen Inc Corp Global Senior NOtES.............cc.rveerreeerieeieneeieerieseeiseneiienes | veree | v | ceveviinns 1 2FE| oo 3,024,420 |..101.681 | ..cccoouvnnve 3,050,430 | ..oocoovenene. 3,000,000 | ............. 3,001,336 (3,086) | ...oovvevecreercienn | e | e 6.150 |...... 6.040 |JD.......| ........ 15,375 | L. 184,500 | 05/27/2008. | 06/01/2018.
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031162 AZ 3 | AMGEN INC SENIOT NOES.......vvveveoeveeeseeeeesseeeeseesesessssssssssssesssssessssssssnens | eensies | or | sornneees 1 ..103.815 | oo 3,114,450 | ..occovveeenn. 3,000,000 | ..ococceeen. 3,017,449 | oo | e (15,264) | ...occveorriierii | e | e 5.700 |...... 5142 |FA....| v 71,250 | ........ 171,000 | 03/24/2009. | 02/01/2019.
032511 BC 0 |ANADARKO PETRO 8.7 3/15/2019.........ccouimriiiriiinicinniiisniissseisnscsnsiinss | s ..107.241 26,771 (1,426) | ..o e | e 8.700 |...... 2691 [MS...... 09/21/2012. | 03/15/2019.
035242 AP 1 | ANHEUSER-BUSCH 3.65 2/1/2026............ccoocrmrvreerreeareeiereiieneseseeeeiesesiesenins | s ...103.347 354,521 (A28) | covooreverveenes [ e | e 3.650 |...... 3.465 |FA...... 02/08/2017. | 02/01/2026.
03523T  BQ 0 |ANHEUSER-BUSCH 3.75 7/15/2042..........oeveomrvcrrinirvernrinieinnnicsnisesiiesinnnns | cenves | oo | veviverinnne | e FE | riiiiiiin.46,305 | 97.556 48,581 [ .o | v T | e [ [ 3.750 |...... 4.199 | JJ....... 04/16/2014. | 07/15/2042.
03523T  BF 4 |Anheuser-Busch Inbev Worldwide ING............ccc.oerveereiimeennceinnicssneieneiiens | cevene | o [ eevveeeins | 2FE ...4,665,540 |...159.417 4,782,510 | ..... .3,000,000 8.200 |...... 4248 |JJ....... 06/05/2017. | 01/15/2039.
001814 AR 3 | ANR PIPEINE CO....cvvvurvirmivirieireeiiseeeissiisssiessissssissssssesssssssisssessenssins | wveees | ov | cenevirennns | cevens 1FE ...2,386,840 |...124.191 .2,483,820 | ..... .2,000,000 | .. 2124456 | s | ereenenn(28,931) | e | s [ 9.625 |...... 7.720 |MN...... 08/16/2001. | 11/01/2021.
037411 AK 1 |Apache Corp DEDS.........cc.iriuiriiiriiiriienisnessesseesessnssssssssssseennnes | venes [ o0 | coveviinnns | covens 2FE| oo 1,274,960 |..123.236 | .............. 1,232,360 | ..cooovvennnee 1,000,000 | ...ccoovvuuee 1141244 | i | e (12,955) | s [ [ 7.950 |...... 5.781 |AO...... 02/13/2003. | 04/15/2026.
037411 AN 5 | Apache Corp DEDS..........c.criueriiiiriiiiceiiereiieseiiecesiesesieseseeseseesesssssssesenes | venes | oo | cevevirennns | covens 2FE ...1,663,350 |...100.372 ..1,505,580 1,500,000 21,501,366 | e | e (15,770) | s | e [ 7.000 |...... 5.902 |FA...... 10/15/2003. | 02/01/2018.
037411 AR 6 | Apache COrp DEDS.........ccccrvermrrirrrireiiinsriinnsissesisssssssssssssssssssssssssssesenes | vneee | oo | veeevneene [ cvvene 2FE ...6,520,550 |...118.553 ..5,927,650 | ..... .5,000,000 | .. 18,300,063 | ..o | e (44,898) | e [ [ 6.000 |...... 4.031 | Jd....... - 08/17/2012. | 01/15/2037.
037735 CK 1 | Appalachian Power CO St Seres P............ccocuuriuinreiiereeiineiieneesesesissesinneees | wveeee [ v | cevevvinnns | cevens 2FE| oo 3,135,884 |...135.886 | .............. 3,269,417 | .oocvvvenenne 2,406,000 | ......cc..... 3,120,399 | ..o [ e (15,486) [ oo | e | e 6.700 |...... 4421 |FA....| .........60,899 | ......... 80,601 | 04/25/2017. | 08/15/2037.
037833  AQ 3 |APPLE INC 2.1 5/6/2019.........ccooriiniiniiiciiriiniississiiiesiesissnsississsissiessinns. | covenes | o [ svesiienis | oevees 1FE . ...100.241 .501,205 505,531 [ oo | e (4044) | i [ [ 2100 |...... 1.269 |MN...... 110,500 | 09/21/2016. | 05/06/2019.
037833  AK 6 |APPLE INC 2.4 5/3/2023...........coosivrrriiiniinniisseisssesssissssissssssssssssnisns | wvenes [ or | coveviennns | covens 1FE 46,042 |..... 99.029 ..49,515 A7,827 | e [ e 399 [ [ | 2400 |...... 3.379 |MN...... 10/17/2013. | 05/03/2023.
037833 AL 4 |APPLE INC 3.85 5/4/2043.............covvviereiireireceieseeieceeiesesissesessessesssssssnens | veees | oo | cerevivennns | cevens 1FE| oo 219,957 |...104.055 | ......cccoccee. 244529 | ....... 235,000 220,959 | ..oovvveerrrennirenns | eerrrrereereen 303 [ e [ 3.850 |...... 4.238 |MN...... 06/17/2014. | 05/04/2043.
037833 AT 7 | APPIE INC NOE......ooouvirrirrrirerieesiississsessesssessssessssssssssssssssssssnnsnnens | wvneee | oo | veeevneene [ cvvens 1FE ..2,212,180 |...114.401 ..2,288,020 | ..... .2,000,000 | .... 2,205,901 | ..cvvererrereenniriennes | eevrireennens (46 [ o | e | e 4.450 |...... 3.826 |MN...... 08/01/2016. | 05/06/2044.
039483 AN 2 | Archer Daniels Midland COMp...........cc.reuereiieeiineiseeeessneessessesssessensssenesins | veeee | v | cerevireenns | covens 1FE ...2,250,000 |...122.058 2,441,160 | ..... .2,000,000 | ............. 2,167,947 | oo | eeieeend(12,285) [ s | e | e 6.750 |...... 5.636 |JD....... 12/09/2009. | 12/15/2027.
039483 AM 4 | Archer Daniels Midland Corp DEDbS...........c..cvuuriuniriverinriieiniinsiienieninesinnis. [ eovnnes | o e | e 1FE| oo 3,548,900 |...126.887 | .............. 3,806,610 | ...ccvevuvee. 3,000,000 | ...ccooouee. 3,303,371 | oo | crereeenn(24,008) [ oo | e | 7.500 |...... 6.051 |MS...... 12/19/2002. | 03/15/2027.
039483  AS 1 |Archer Daniels Midland COrp DEDS...........ccc.ouvvvemmriiinniesinissniissniissniisnniinns | wvenes [ v | cenvieienn [ e 1FE ...2,444,160 |...128.654 ..2,573,080 | ..... .2,000,000 | .... 2,293,292 | .ovvcvvvverriiennin | eerereend(15,073) [ o | e | 7.000 |...... 5421 |FA.... 03/23/2004. | 02/01/2031.
040555  CK 8 | Arizona Public Service ComMpany.............cccc.oureveereeeseeemceriemeeiseneisenessenesene | wveeee | ev | cereveveen [ e 1FE ...3,603,455 |...135.359 .3,462,483 | ..... 2,558,000 | .....ooouee 3,507,132 | v | eerreened(33,810) [ oo | e | e 6.875 |...... 4.021 |FA...... 01/15/2015. | 08/01/2036.
00206R  BH 4 |AT&TINC 4.3 12/15/2042..........cocovmveiirriinriisreiisnssnsisneissnssssnsissnsssnnnens [ eoveins | oo | ovsneiiiene | eennnFE | 139,294 | L 94214 | .o 141,321 | oo 150,000 | ... 139,983 | oo [ 202 | s | e [ 4.300 |...... 4767 |JD....... 03/13/2014. | 12/15/2042.
00206R AR 3 | AT&T INC COMP NOLES......oouoveeeieireieceiiceiceieeseseeceseseseseseesesisseseesenenas | cevenas ...103.794 .4,696,679 4,525,000 | ............. 4,575,086 | ..oooovvveencriennrns | verereene(42,408) | s | s [ 5.800 |...... 4776 |FA...... 03/26/2010. | 02/15/2019.
053332  AM 4 |AUTOZONE INC 3.7 4/15/2022..........ccocovveiiriiniinirierierissessissiesssiisnies | oo ...103.250 51,625 50,000 49,760 51 | oo [ [ 3.700 |...... 3.823 |AO...... 07/18/2013. | 04/15/2022.
053611  AB 5 | Avery DEnNiSON COMP.........c..uvwimmeiereiiieeieesissesiseesesesssssssssessssssssssnssss | e ..114.785 .2,295,700 | ..... .2,000,000 2,005,881 (V1)1 SRR SN PN 6.000 |.....5.970 |JJ....... 01/16/2003. | 01/15/2033.
957674 AD 6 |Baker Hughes (Western Atlas Corp).. ...126.615 ..8,863,050 .7,000,000 7,937,015 116,015) ......8.550 08/19/2009. | 06/15/2024.
057224  AK 3 | Baker Hughes Inc Senior COrp NOtES............c...rvuerrieinriiineisnsisseieseiiineies | s ...126.983 4,278,000 ...5,006,237 (49,292) [ ..oovvvoriiinrii | i | e 6.875 09/09/2013. | 01/15/2029.
06050W  FZ 3 | BANK OF AMER CRP 4.05 8/15/2034...........ccoocmmrrirrriminiisereseseiseneeseneinenes | cevinas ...99,050 |..... 99.775 | coooieieeen99,775 | 100,000 99,159 35 | s [ s [ e 4.050 08/05/2014. | 08/15/2034.
06051G EH 8 | BANK OF AMER CRP 5 5/13/2021 ..558,570 |...107.825 500,000 | ... 543,200 ......5.000 09/21/2016. | 05/13/2021.
075887  BZ 1 |Bard CRINC.....oiiiiiiciecesecesesesi s | e ...100.000 5,000,000 | .....ccco.... 5,026,710 | ..ovveervrierniiennis [ errrieeneee(8,074) [ o | e | e 4.400 01/25/2011. | 01/15/2021.
075887  CD 9 |BArd C RINC..couiiuieiiieiiieieceieseiseiieseis e | i ...100.000 3,002,000 | ovooerrn. 3,164,257 | e [ e (13,480) [ i | i | e 6.700 03/06/2009. | 12/01/2026.
075887 AN 9 |Becton Dickinson Corp Debentures ...125.486 .1,000,000 <.....7.000 11/26/2003. | 08/01/2027.
075887 AQ 2 |Becton Dickinson Corp DEDENtUTES..............cccvvriirvvicininiieccsessisiinins [ s ..122.169 2,500,000 | .oooeeennn2,847,572 | oo | e D TTT) [ | e | 6.700 06/18/2009. | 08/01/2028.
075887 AT 6 | Becton Dickinson Corp DEDENUIES...........cueuvirrermiiriririeienieisiiisesinnes [ e ...100.801 5,000,000 24,904 | ..o [ [ 4.900 07/16/2004. | 04/15/2018.
075896 AB 6 |Bed Bath & BeyOnd INC..........cccccocrvviiereiciiceiiccisecessnessnesssneessnssssnens | eoveeee | oo | coneveneen ] [ n2FE ] 01,632,121 [ 90.623 .1,620,000 3,027 4915 04/14/2016. | 08/01/2034.
079867 AW 7 |BELLSOUTH TELEC 6.375 6/1/2028............coevvverrrerceiieneiseeiineneieseieneins | s ...116.936 ....100,000 A | | | 6.375 04/25/2008. | 06/01/2028.
079867 AM 9 |BellSouth Telecommunication COM.............c..rvurriernmieiiniiieneiseseeseissnie | s ...119.068 .3,000,000 | .............3,265,010 [ ..ooovveoiiiiciiinns | e (26,670) [ ..ooovvevcrieriis | e | s 7.000 02/25/2005. | 10/01/2025.
084664 BT 7 |BERKSHIRE HATH 3 5/15/2022...........cocomrviimeiieneeieneeieceiieseseseseseesesesesenens | e . ...102.355 ....500,000 522,987 (4,995) | ..o | e | e 3.000 09/21/2016. | 05/15/2022.
084664 BL 4 |Berkshire Hathaway Fin Corp STNES..........oviverirriirricriniiensisssiensisenens | e [ v | veveviriens (i 1FE| oo 2,480,960 |...132.040 2,000,000 | ..ocoornee. 2,427,999 | ooovvvverernniinns | i (11,553) [ oo [ e [ e 5.750 01/10/2013. | 01/15/2040.
084670 BF 4 |BERKSHIRE HATHWY 3.4 1/31/2022.........coveeereeereeesresereeecsseeseeesnsessieseenee | eennee | oo | eervinnes | ceveee 1FE 214,396 |...103.953 200,000 210,007 (VK ) SRR [NV DO 3.400 11/01/2014. | 01/31/2022.
08658E  AA 5 |Bestfoods COrporation............cc.ccueveriiemiiniiesiiiesisissinsssiiesissisesissins | coveees [ 1FE ..3,754,660 |...129.295 . 3,000,000 | ...ccooouee. 3,511,397 | oo | i (38,251) [ ooverrerierrrins [ v [ e 6.625 09/23/2010. | 04/15/2028.
09247X  AE 1 | BIACKrOCK INCOM........ooouvvireiiireiinciinsissisessssnssisssssssnsssssssnnises. | coneien | oo [ eeveeneies L TFE| 5,033,260 |...105.176 | .............. 5,258,800 | ..occoovvnene. 5,000,000 | ....cccco.... 5,007,803 [T Z0) ORI DO IR 5.000 12/23/2009. | 12/10/2019.
09247X  AH 4 | BIACKIOCK INCOM.........ocouvveririrrieirrerierniieseeiesseiesssiessisessissssssssesssssenssnnnnees. | eeneeen | oo [ eeverenee | i 1FE ...2,032,500 |...105.873 22,117,460 | ..... .2,000,000 | .........cc. 2,012,566 (3,383) | oo | e | e 4.250 06/06/2011. | 05/24/2021.
097023 AM 7 | Boeing Co COrp DEDENUIES. .......ccvevecrerarrireeeseenesnnesessessssssssssssssssnssssnne | wveees | oo | voveveenens | evvens 1FE ..2,142,750 |...126.654 ..2,533,080 | ..... .2,000,000 2,071,130 (TAT) | oo e | e 7.250 10/16/2002. | 06/15/2025.
097023 AG 0 |Boeing Company COrp DEDENUIES.................crvveerrrereeeeeseeeesesesesisenssssnsiens | venes | or | coveviennns | eovene 1FE| i 1,594,610 |...153.753 | ............ 1,537,530 | .coovvvinnne 1,000,000 | ..cccovvennne TAT2,139 | o | e (V2 4215 | R ORI Ut 8.625 08/10/2012. | 11/15/2031.
097023 AH 8 | Boeing Company Corp DEDENIUIES...........c..ovuuuiiiiiciiiieriniissiesissiienienes | e | | vveiirenis | e 1FE| o 1,322,400 |...130.878 | .............. 1,308,780 | ..coooovvvenee 1,000,000 | ....cccooeeee 1,146,378 | ... | e (18,016) | ..ovevrerrerreins | e | v 7.950 10/29/2004. | 08/15/2024.
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097023 AD 7 |Boeing Company COrporate NOES...............cceueurrvemrrrimreeiieiieseiseeeiseneienes | s e | 1FE| 6,040,813 |...121.462 | .............. 5,505,872 | ..oooevvnenn: 4,533,000 | oo 5,070,079 | ...oovoevevrerrrrenni | erreee(131,780) [ oo | e | e 8.750 |...... 5127 |FA....| . 149,841 | ... 396,638 |01/26/2010. | 08/15/2021.
111320 AJ 6 | BroadCom COM.........coovueurieiniiinriinniinsississssssssssssssssssssssssssssssssss | coveons [P USRI 2FE ...2,048,300 |..... 90.023 | .............1,800,460 | ..... .2,000,000 | .... 2,043,811 | oo [ e (LTT8) [ i | s | 4.500 |...... 4314 |FA..... 05/21/2015. | 08/01/2034.
115637 AL 4 | BROWN-FORMAN 3.75 1/15/2043..........coooeririiririirneisnneissseseneiseneiseneiiens | cevins e | e 1FE| .. 102,300 |..... 98.846 ...100,000 | ... 102,160 | ooveoeeverererniins | eervireerrreeneed(52) | o | oo [ e 3.750 |...... 3.618 |JJ....... 03/23/2015. | 01/15/2043.
118230 AJ 0 |BUCKEYE PARTNERS 4.875 2/1/2021........cocostuemrimiirerireniineinsissiseriiesieeens | cvvis [P PO IOV 2FE| e 31,502 |...105.246 30,593 | e | e (176) [ [ v [ 4.875 |.... 4.186 |FA....... 05/01/2012. | 02/01/2021.
121897  BC 7 |BURLINGTON NORTH 4.7 10/1/2019.......ccvveervriiericneiieneiseceieneeesessnnnes | cevenns e | e 1FE 102,200 |...104.250 100,456 | ..coooovverrerecnrins | eeveeneeeenn(285) | s | e [ 4700 |...... 4.426 |AO...... 10/20/2009. | 10/01/2019.
12189T AD 6 |Burlington Northern Santa Fe Corp. . e [ [P U I 1FE| .. ..1,271,952 | ..143.673 | ... ..1,350,526 ...940,000 | ..o 1,225,803 | ..o | vnrrrreene( 9507) [ e e | 7.290 |...... 4787 |JD....... 08/17/2012. | 06/01/2036.
12189T  AX 2 |Burlington Northern Santa Fe Corp................ . IV O [P L TFE| 4,849,731 |..132.844 | ............ 5,114,494 | ... 3,850,000 | ....cccee.n: 4697174 | oo | ereeeeend(28,730) | s | e [ 6.200 |...... 4450 (FA...... 08/17/2012. | 08/15/2036.
12189T AZ 7 |Burlington Northern Santa Fe Corp................ . IV [ (U i I 1FE ...3,051,060 |...134.204 3,234,316 | ..... .2,410,000 | .... 2,955,209 | ....oooovvrernirinnnn | eerreend(17,598) [ oo | e | e 6.150 |...... 4400 [MN...... 12/07/2011. | 05/01/2037.
122014  AE 3 |Burlington Resources Debentures . SRR OO e | 2FE| .. ..2,017,500 |...121.991 | ... ..1,829,865 .1,500,000 | ....coovoneee 1,673,966 | ....oovvevrrvcrvcrrns | verrereee(d0,550) | oo [ [ 9.125 |...... 5.651 |AO...... 12/20/2006. | 10/01/2021.
125509  AZ 2 [C1GNACOMP DEDENIUIES.........oooueieieceireeieceiiecesieceseesesiesesiessnienens | cevenas e | 2FE| ..o 2,190,000 |...135.134 | .............. 2,702,680 | ....ccoveeene. 2,000,000 | ....cccee.n. 2,105,500 | ..o | e T,703) [ i | e | e 7.875 |...... 7.095 [MN...... 09/25/1998. | 05/15/2027.
126117 AE 0 |C N AFInancial Corp........ccccuiiuriniiiniiciiesississississesississssisssssssssensnnss. | cevnee | oo [ eovensiienns [ e 2FE 530,000 |...119.408 ....500,000 | ... 511,943 | | vereeeneec(1,609) | i [ e [ 7.250 |...... 6.751 |MN...... 10/05/1998. | 11/15/2023.
126117  AH 3 |C N AFinancial Corp Note e | 2FE| .. ...1,991,980 |...100.157 | ..............2,003,140 | ..... .2,000,000 | ............. 1,999,971 [ v | cevrveeneeenn 715 [ [ [ 6.950 |...... 6.988 | JJ....... 08/07/1998. | 01/15/2018.
336249 AC 1 |CV S COM 1442 SEMES A-2.........orveeceiieriiereiieseieseseeiesesiesesieseseesesissesins | woeees [ [ (I AFE| oo 2,362,858 |...113.280 | .............2,262,974 | .............. 1,997,682 | ..cooveeeen2,143,268 | oo | ereeeene(22,926) | s | e [ 9.350 |...... 7.601 [MON... 02/28/2002. | 01/10/2023.
126650 BR 0 |CV SHealth COp.....coviiiriririieineiveriesinsississsesienesssssssisesssesssnsenns. | eevnee | oo [ evvenneen T [ e 2FE ...3,605,880 |...125.996 3,000,000 | .oooreeernn 3,577,551 | oo | e (15,085) [ oo | e | 6.125 |...... 4.700 |MS...... 01/29/2016. | 09/15/2039.
126802 DH 7 | CABELAS CR CARD 2015-2 A1 2.25.......ccoovuiieiceeieceeeceiieseeiesesiesesisnniins. | cevins N ST (P 1FE| .. ...1,005,547 | ..... 99.880 1,000,000 | .. (1,653) 2250 |...... 2.057 |MON... 02/02/2017. | 07/17/2023.
134429  AZ 2 | CAMPBELL SOUP CO 3.8 8/2/2042...........cccovvvirimriniiieisrissivesinsisssiinnins | cvvs e | 2FE| o 87,928 |..... 95.735 | oo 95,735 | L 100,000 | .. 88,689 245 | s [ [ 3.800 |...... 4571 |FA...... 09/24/2014. | 08/02/2042.
134429 AG 4 |Campbell Soup Company Debentures . SRR PR e | 2FE 10,190,775 |...118.913 | .............9,021,929 | ... 7,587,000 | .... 8,294,963 | ......coovvvenriiinnis [ e (187,549) | oo | e [ e 8.875 |..... 5761 |MN...... I 04/20/2005. | 05/01/2021.
14149Y AW 8 | CARDINAL HEALTH INC......osiiviiriiinriiieneieceieseisesesiesesssesesseseseeseseesenens | s e | e 2FE ...2,078,160 |...103.264 | ..............2,065,280 | ..... .2,000,000 | .........cc.. 2,077,857 (B03) [ coverevererviienes [ e | oo 4.600 |...... 4.344 |MS...... . 10/27/2017. | 03/15/2043.
141781 AT 1 |CARGILL INC 6.125 4/19/2034............cccoooommriiinniinniinnisneissssssessnsisniies | oo . 125470 | ................250,940 | ....... 200,000 | ... 189,432 351 [ e s | 6.125 |..... 6.661 [AO...... | ccocvvvreee 2,450 | .......... 12,250 | 05/13/2008. | 04/19/2034.
141781 AC 8 | Cargill Inc Corp Notes. ..125.655 | ..oovervn 314,138 | 250,000 | ... 249,617 KL ORI IO IO 7.375 |...... 7401 |AO...... 4,609 .18,438 | 11/04/2004. | 10/01/2025.
141784  BH 0 | Cargill Inc Corp Notes. . 126.010 | cooiieern.882,070 | e 700,000 | ... 737,668 (2,542) [ ..o | e | e 6.875 |..... 6.163 |MN...... 8,021 | .. 10/17/2003. | 05/01/2028.
141784  AM 0 | Cargill Inc Med-Term Notes. ..129.797 3,000,000 | ..occeerrn. 3,799,402 | oo [ e (68,248) | .....cveoocreciins | e | e 7.410 |....4.001 |MN...... - 09/26/2011. | 06/18/2027.
144287 BB 6 |Carpenter Tech Ind Med Trm Note. ...100.468 . .1,000,000 | .. .....8.970 04/17/1998. | 04/23/2018.
14912L  6R 7 |CATERPILLAR FINL 1.35 5/18/2019. N e [l AFE] 499,235 L 99.032 | ...ccooeer....495,160 | ....... 500,000 | ... 499,597 287 | oo | v | s 1.350 09/21/2016. | 05/18/2019.
14912L 4D 0 | CATERPILLAR FINL 7.05 10/1/2018........corvieiriiriiicceeeceieeneseceseneiseneies. | oo e ...103.870 10,000 | ....... 9,976 30 7.050 03/20/2009. | 10/01/2018.
149123 CC 3 |CATERPILLAR INC 3.4 5/15/2024. ...103.961 100,000 | ... 100,807 (112) oerr.3.400 09/17/2014. | 05/15/2024.
149123  BD 2 |Caterpillar Inc Corp DEDENUIES.............cvveumeveiriierieeeisnisneeeesneienies | e [P [ . ...122.990 .1,000,000 | ............. 1,094,266 | .....ooooovvveirriienns | e (15,370) [ ..o | e | e 8.000 01/15/2003. | 02/15/2023.
149123 BL 4 | Caterpillar Inc Corp Debentures..............ccouuueiiciiieiiiiiniiisiisciiesiesisssissinns | covi [P I . .. 123.081 | .............4,923,240 | ..............4,000,000 | ............. A4722,374 | .o [ v (27,937) 5.300 05/29/2012. | 09/15/2035.
124857 AG 8 |CBS CORP 3.375 3/1/2022 . e ...101.603 30,007 2 .3.375 05/01/2012. | 03/01/2022.
124857 AM 5 |CBS CORP 3.7 8/15/2024.............cocuuvene. [P [ . . ...103.022 100,000 | ovoveeeereriieeiirs | e | cereviseeeiseneiens | e | e 3.700 12/04/2014. | 08/15/2024.
124857 AF 0 | CBS Corp New Gtd Sr Note 118419 ..............2,368,380 | ..............2,000,000 | ...cc0ee0rni2,423,626 | ..o | i (10,612) [ oo [ e [ e 5.900 07/22/2016. | 10/15/2040.
151020 AL 8 | CELGENE CORP SRNOTE.. ..115.788 11,149,000 (1,043) 5250 .. s . 10/01/2017. | 08/15/2043.
808513 AD 7 |Charles Schwab Corp. . . . ...105.404 5,000,000 | .. ..5,046,840 | .....coovveiciiins | e (17,085) [ 1oovorevirriiiniins [ e [ e 4.450 061 [JJ....... . 05/02/2011. | 07/22/2020.
166764 AY 6 | CHEVRON CORP 2.419 11/17/2020.........cccooueimriiiriiiiniiinisscissnisssissnins | o e ..100.637 | .................503,185 | ....... 500,000 | ... 510,168 (B,419) | oo | e | e 2419 |.. 1692 |MN...... 112,095 | 09/21/2016. | 11/17/2020.
166751  AJ 6 | CHEVRON CORP 4.95 3/3/2019.........ccvuumeuireiireeieceiiscesiesesiesesiesesienssins | cevenns e 103.357 | 25,839 | 25,000 | .. 25,292 (238) [ coveoeveereiienes [ e | e 4.950 |...... 3.923 [MS...... ...1,238 | 09/04/2009. | 03/03/2019.
172062  AF 8 | Cincinnati Financial Corporate......... SO TORSTORORIRSPORES DO . 2129331 | 5,173,240 | 4,000,000 | ..ocvornnes 4,430,924 | ..oooienei [ e (30,075) [ .oovvrrerreririns [ v [ e 6.920 |...... 5.542 |MN...... 07/06/2005. | 05/15/2028.
17275R  AE 2 |CISCO SYSTEMS 4.95 2/15/2019.........cooomeriirriiceiinesieeisseeiseseiseeesseneeins | ceveees e ...103.253 35,452 (6T 70 ) SRR ST PR 4.950 |...... 3.766 |FA....... 02/04/2011. | 02/15/2019.
17275R - AH 5 | CiSCO SYSLEMS INC.....oouvvverervireciireiieiiesiessiessi s | ceneees e ..104.601 | .............4,184,040 | .............4,000,000 | ............. 4,032,542 | coovoervneenis | s (15,016) [ voovvverrrrirerrins | e | e 4450 |...... 4.030 [JJ....... 2,078 06/18/2010. | 01/15/2020.
172967  EW 7 | CIIGrOUD INC....oooovieeiiiciicescsese s | coveoas . ..160.281 | .............4,808,430 | ..............3,000,000 | ............ 4,303,441 | oo | s (33,742) [ ..o | v | e 8.125 10/01/2015. | 07/15/2039.
1730T0  ZQ 5 | CITIGROUP INC 3 12/14/2027........coooeveeereeeereiiereiieceeieseeiesesiesesissesessesis | cevens . 2] 2FE 250,000 |..... 96.250 240,625 | ....... 250,000 | ... 250,000 [ .ooueveririrnniiens | cererieeneineneinnnes | e | e | e 3.000 12/11/2012. | 12/14/2027.
172967  GK 1 | CITIGROUP INC 4.05 7/30/2022.........c00cmmvvererrreeserieserissesiesssiessssssssissssis | coveons [P PPN IOV 2FE| s 25,626 |..104.175 | .... ..26,044 | o 25,000 | .. 25,371 ([5) 1 SO OO PO 4.050 04/24/2014. | 07/30/2022.
172967  HA 2 | Citigroup INC SUD NOE..........cooueeiiieiiieiicee s | oo e | 2FE| ..o 2,715,080 |...138.779 | ..o 2,775,580 | oo 2,000,000 | ....ccceeen. 2,707,654 (T,426) | oo | e | e 6.675 07/01/2017. | 09/13/2043.
189754 AA 2 [ C0ACH INC STNOLE.......oouurirrriiiiiiieie e | cevioas e | 2FE| oo 2,014,700 |...102.832 | .....ooeeee. 2,056,640 | ...coovvvene. 2,000,000 | ..o 2,013,262 (1,438) | oo | v | e 4.250 01/25/2017. | 04/01/2025.
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191216 AR 1 | Coca Cola COMPANY NOLE..........cocrrvemririrriireieieeeieeseieseieeseieseeeseienees | ceveoas IO o TFE| 4,643,500 |...102.762 | .............. 5,138,100 | .oocvervrenae 5,000,000 | ....ccceee.n: 4,880,357 | oo | oo 38,519 | i | s [ 3.150 |...... 4.040 [MN......| cccooeeec 20,125 | ....... 157,500 | 02/08/2011. | 11/15/2020.
191219 AP 9 | Coca Cola Enterprises INC DEDS..........cccvvrirererrernieiirineiieriereneeississiesienes | ceves e | e 1FE ...2,788,151 |..122.317 2,458,572 | ..... .2,010,000 | ... 2,347,613 | oo | cerereeee(TABT) [ i | e | s 8.500 |...... 4.001 |FA..... 06/06/2011. | 02/01/2022.
195869 AG 7 | Colonial PipelineSER 144A SR Unsec. ISR PR e | e 1FE| .. ...7,188,400 |...141.505 | .... .1,075,250 | ... .5,000,000 | ............. 6,802,280 | ....ooooervrererrirennies | eerreend(90,153) [ oo | e | e 7.630 |...... 4.241 MN...... 05/20/2013. | 04/15/2032.
20030N  AK 7 [ €OMEESE COMP....couriuiiuniirerirriiriissiisiie i | crviees [P I (i 1FE| o 6,406,250 |..135.343 | .............. 6,767,150 | ..covvernven. 5,000,000 | ...ccoorneet 6,214,069 | ....covvverrerrnrrinns | cererreenn(33,450) [ oo | e | 6.500 |...... 4507 |MN...... 03/11/2013. | 11/15/2035.
20030N  BH 3 | COMCAST CORP 4.25 1/15/2033........ccocrmrvrrreremeeeesneessseesssnsessnsssssssssssnssenns. | eevenns e | e 1FE ....53,285 |...109.112 53,246 | ...ovvvverrerrnrenens [ verrerneennen(12) [ | e | s 4250 |...... 4208 [JJ....... 04/15/2014. | 01/15/2033.
202795  GX 2 | COMMONWEALTH EDI 6.95 7/15/2018.........cocmrvuerreereiiereiieneiineeiiesesienees | s [P0 (ORI I 2FE]| .. ...29,209 {...102.709 | .... . . . 25,308 | ...ovvveeerrerrrireens | e (55) e e | 6.950 |...... 4613 [JJ....... 09/03/2009. | 07/15/2018.
20449E BT 2 |Compass Bank Corporate NOES..........cc...evveeerrverncvereeriesesiesesiesssissssiennsies | cenines e | 2FE| ..o 2,459,250 |...105.262 | .............. 2,631,550 | oo 2,500,000 | ............. 2,490,095 | ......coovviienriiinni | 3975 [ s | 5.500 |...... 5.691 |AO...... 05/15/2008. | 04/01/2020.
207597  CZ 6 | Connecticut Light & POWEE COMP..........cvuuuriuereiiereeiereiienesienesiesesessesiennins | eveees | oo | ceveviiennns | cevens 1FE ...1,593,691 |...126.365 .1,529,017 1,210,000 | .. 21388573 | e | reeeeene(21,528) | e | e [ 7.875 |...... 5.251 |AO...... 05/02/2005. | 10/01/2024.
20825C  AF 1 | Conocophillips. . I I N [T I 2FE| .. ..2,509,040 |...123.977 | ... 2,479,540 | ..... .2,000,000 | .. 12,406,195 | oo | erreenee(19,708) | o [ v [ 5.900 |...... 4.060 |AO...... - 04/09/2012. | 10/15/2032.
209111 ES 8 |Consolidated Edison CO Of NY INC..........cccovuiriuiriiieriiieniiseceieceiiesesiesniienes | s [ [ (] 1FE| 2,057,872 |...136.300 | ............. 2,180,800 | .coocoovenenee 1,600,000 | ............. 2,023,428 | ..o | eereend(13,534) [ s | e | 6.300 |...... 4291 [FAL...| e 38,080 | ........ 100,800 | 05/13/2015. | 08/15/2037.
209111 EU 3 |Consolidated Edison Co Of NY INC.........ccocuiiiciiniiiciiirinnicniissiccsisnisniiniies [ e | oo [ | s 1FE ..4,394,288 |..143.761 | .............4,613,290 | .............. 3,209,000 | ...ccoooue 4,304,316 | ..o [ eeeeeennd(33,724) [ s [ [ 6.750 |...... 4.228 |AO...... ...54,152 12/17/2015. | 04/01/2038.
216831 AB 3 | Cooper Tire & Rubber Co Notes . . . . 114.500 | ...............343,500 | ....... 300,000 | ... 295,330 [ ..ovvveerierineeinnins | 335 [ v [ e [ 7625 |..... 7.866 [MS...... 11/04/2004. | 03/15/2027.
216831  AE 7 | Copper Tire & RUBDEr CONOES...........cvuuuvieriiiceiieceiieceeceiiesesieceiieneiies | e . . 109.875 | oo 109,875 | oovvovcvri 100,000 | .. 99,681 | ..oovverrriinrriieens | eerrrrenneeeen 145 [ [ [ 8.000 |...... 8.180 [JD....... 11/04/2004. | 12/15/2019.
219350 AS 4 | CORNING INC 6.625 5/15/2019.........ccvvmrviiriririniiieiinsieniesississsiissinessenins | voenes e ...105.630 26,408 25,000 | .. 25473 | e | i (324) [ [ [ 6.625 |...... 5179 |MN...... 09/04/2009. | 05/15/2019.
219350  AX 3 | COMING INC NOE.........oveurierriiiciiiceeieseeicesireei s | s [ [ . 110671 L 4,426,840 | ..... 14,000,000 | ............. 4,149,468 | ..o | e (4,865) | s | s [ 4700 |...... 4410 [MS...... 05/21/2014. | 03/15/2037.
22541L  AE 3 | Credit Suisse FB USA INC NOES.........ccvuuurrurmrriireiireieesesesesiessssessssesssis | s [P I o 1FE | oo 100,922 |...138.233 | ..coooovvrrennne 138,233 | oo 100,000 | ... 100,686 | ..cvvoevverrrirerrirs | eevrirerrireened(26) | o | e [ e 71425 |...... 7.049 [J....... 11/04/2004. | 07/15/2032.
126408  GU 1 | CSX COMPOratioN..........oouuvviireiicriiineiisssiieseiissienssessssssssnsssssssssssessnssns | eoveres | oo | ovennieens | oo 2FE ...4,879,638 |...123.922 .5,431,501 | ..... 4,383,000 | ... 4,858,873 | oo | e (11,035) [ o e [ 5.500 |...... 4.726 01/29/2016. | 04/15/2041.
231021  AJ 5 | Cummins Engine Company INC DEDS...........ccocouervieriieriiieceiereiseceiieceiienes | e B ST B 1FE| .. ...2,418,000 |...131.720 | ... ..3,293,000 | ..... .2,500,000 | .. S 2AB127T | s | 3,122 | s | e [ 7125 |...... 7401 s 01/27/1999. | 03/01/2028.
231021 AQ 9 | CUMMINS INC.......vviiriiiriiiccrsssse s | e e | TFE| 2,345,992 |..120.061 | .............. 2,641,342 | ........ 2,200,000 | ... 2,340,281 (2,865) | ..oovvvvriiinii | e | e 4875 | ... 4456 |AO.....| .......26,813 | ... 107,250 | 12/17/2015. | 10/01/2043.
126650 CJ 7 |CVSHEALTH CORP 2.8 7/20/2020............coocmmveeemeeiareeeenerieneeieseeessenessnnens | eoviens | oo | evereiiine | ceneee 2FE 517,790 |...100.469 | ................502,345 | ....... 500,000 | ... 512,038 (4,565) | ...ovveoereerii | e | e 2.800 |...... 1.830 .14,000 | 09/21/2016. | 07/20/2020.
237194  AE 5 | Darden Restaurants INC...........cccoviuuieiiriiniinniienississiississsiesississnsinsins | eovnnes | o [ vevevivenis | vevees 2FE ..4,602,128 |..119.829 | .............4,624,201 | ............. 3,859,000 | ...ccovvnves 4,601,192 [(CIC) T USSR RSN PN 6.000 |...... 4.418 12/19/2017. | 08/15/2035.
239753  BJ 4 |Dayton Hudson Debentures (Target).. ...34,000 |...118.783 34,000 [ ..o | e [ e [ e | 9.000 11/04/2004. | 10/01/2021.
239753  BL 9 |Dayton Hudson Debentures (Target).. .658,014 |...121.908 552,028 .....8.875 02/13/2003. | 04/01/2022.
239753  DJ 2 |Dayton Hudson Debentures (Target).. ...3,714,580 |..125.575 | ...........4,197,972 | ..... 13,343,000 | ............. 3,558,409 | ....ooooovviienriiinnis [ e (15,440) [ oo | s | 6.750 07/18/2003. | 01/01/2028.
244199 BC 8 |DEERE & CO 4.375 10/16/2019 177,800 |...103.816 ...175,000 | ... 175,589 | oo | eeveerienene(310) | i | e [ e 4.375 11/06/2009. | 10/16/2019.
247025 AE 9 |Dell Computer Debentures 6,123,460 |...113.000 .5,500,000 wern7.100 09/09/2009. | 04/15/2028.
24702R  AJ 0 | DellINC SENOES........oovieiiiciiireceise e | oo e ...104.500 | ..............3,135,000 | ..... .3,000,000 | ............3,048,580 | ....cooocoorrrimmmiinnns | vernrereens(B1,507) [ oo e [ 5.875 03/16/2010. | 06/15/2019.
25179M AP 8 | DEVON ENERGY 3.25 5/15/2022..........cvrvuemrrierieieceiinseeieseiisesesiesssisssseeees | e e ...101.805 3.250 07/18/2013. | 05/15/2022.
254063 AX 8 |Dillard's Incorp ...100.118 .1,501,770 2,491 .....6.625 01/26/1999. | 01/15/2018.
254067 AH 4 |Dillard's Incorp.... s | e e ...102.200 ..1,022,000 . (3,018) | oo | e | e 7.130 01/26/1999. | 08/01/2018.
257375  AF 2 | Dominion Gas HIAgs LLC.........ccccoeiriiiiiiriniiieiinniieniesssiisesisssiesiesisssisns | voenes e L2372 | 2,247,440 1 ...........2,000,000 | e 2,172,932 (3,829) | .ovvrveverrirerrins | e | e 4.800 06/08/2016. | 11/01/2043.
257867 AG 6 |Donnelley & Sons COMp DEDS...........ccweuvverrerineeieeeiiseeiseneissseissseessneesnnens | oveeee | oo | ceneveneen ] [ ndFE ] iinnn.661,500 | ... 92.750 675,270 1,392 ....8.625 04/11/2002. | 04/15/2029.
260003  AJ 7 | DOVEF COMP..ouviimrririreiineiinsisersss s | e . ..105.671 | ............3,170,130 | ..............3,000,000 | ............. 3,021,564 (6,257) [ oo | e | s 4.300 03/24/2011. | 03/01/2021.
260003 AF 5 |DOVER CORP 5.375 10/15/2035..........ccvomrrvirrersrseessnsesssnsssssssssssssssssssnssenns | oeeee e | 2FE ...89,331 |...122.026 122,026 91,302 263 | oo | v | s 5.375 04/25/2008. | 10/15/2035.
260543 CH 4 |DOW CHEMICAL CO 3 11/15/2022.........cccvoeerveeerreeereeireseeieceeiesesissesiesenis | s e | e 2FE]| .. ...23,831 |...100.624 ...25,156 24,340 122 | oo [ [ 3.000 07/18/2013. | 11/15/2022.
26054  YS 6 | DOW CHEMICAL CO 3.7 10/15/2024..........ccovvrivirerinriiriinniireriesissisessissiinens | oo . 2| 2FE .50,000 |...100.090 50,000 [ oo [ e | e | e | o 3.700 10/01/2014. | 10/15/2024.
260543 BV 4 | Dow Chemical COMPANY COMP.........cocuurweruerererernneeseeesseeseseesesesesssnssssnenes | s [ [FURRTR B I 2FE 2,010,440 |...101.325 2,000,504 (1,300 [ oo | e | e 5.700 05/27/2008. | 05/15/2018.
260543 BJ 1 |Dow Chemical Corp DEDENIUIES...........ccueuvvuiiiniiiiriiriesieiesiesiiseissiinss [ e e | 2FE| .. ....57,365 |...133.602 56,550 (82) [ oo | e | s 7.375 03/01/2002. | 11/01/2029.
26138E  AS 8 |DRPEPPER SNAPPL 3.4 11/15/2025..........ccooovvmimiiireiiineisneieneisnsissnins | coneees e | 2FE| s 102,654 |...101.207 102,212 (222 USRI PO 3.400 03/09/2016. | 11/15/2025.
23338V AC 0 |DTE ELECTRIC CO 3.375 3/1/2025........cocmrireririrrriireriseneieeseisessieeseiienees | cereees e | e 1FE ...50,950 |...102.665 ...51,333 ..50,000 | .. 50,671 (82) | covvverervieriiies | e [ e 3.375 07/17/2014. | 03/01/2025.
26439R  AC 0 | DUKE CAP CORP 6.75 7/15/2018..........cooovmvenmriinrisnrieneisnsissesissssennies | oo e | 2FE]| .. ..11,168 |...102.270 | .... ..10,227 |. ..10,000 | .. 10,083 (L5 USROS PO 6.750 04/24/2012. | 07/15/2018.
26439R  AK 2 | Duke Capital COrp Senior NOLES...........cccouuurveerrrierreeieceiieceiieseeieneeessenissenes | cevenas [ [ 1 2FE| o 1,938,700 |...122.489 | ............. 2,449,780 | ..ocooveeenn. 2,000,000 | ............. 1,956,306 1,769 | oo | v | e 6.750 04/10/2002. | 02/15/2032.
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264399 DK 9 | DUKE ENERGY CAR 6 12/1/2028..........ocvuerireirreiseiieriesieeesnseiseisessesisesees | soneees 2124049 | 124,049 | oo 100,000 99,919 2 [STOUTOTOIT UTORTORTORROIN PPN 6.000 |...... 6.010 03/06/2008. | 12/01/2028.
264399  ED 4 | Duke ENErgy COrp........ccomiriiumiiimiiiniiiineisseissssiisssssssssssssesssssssenniens | s ..133.127 133,127 ....100,000 100,000 | .ovvoecvenriiineiins e | e | e [ 6.450 |...... 6.450 11/04/2004. | 10/15/2032.
26442K  AB 2 |DUKE ENERGY CORP 3.05 12/15/2024............coocvememvemereirereemeneicreneireneinene | cerves | o [ eeviveneins | cereni2FE | iii0002.50,000 | ... 99.459 | .... ...49,730 50,000 50,000 | .vveververrerirrniins [ e | e | e | e 3.050 |...... 3.050 12/10/2012. | 12/15/2024.
26441C  AF 2 | DUKE ENERGY CORP 3.55 9/15/2021.........cccevvuueriirirnriiniinsrirenieninsiiensinns | cvvees 103276 | 103,276 | oo 100,000 100,000 | ovouvvnrirerierienes [ e [ e | v | e 3.550 |...... 3.550 09/01/2011. | 09/15/2021.
266233 AB 1 | Duquesne Light HOAINGS INC...........ccorvuimreiireeincieieceiieseeesessneessenennns | eveees [ v | cevevreenns | cevens 2FE ...2,447,020 |...123.567 L2,471,340 | ..... .2,000,000 (1,402) | oo | e | e 6.250 |...... 4417 12/01/2017. | 08/15/2035.
263534  BR 9 |E1DuPontDe Nemours & CO NOLES..........ccueuiverrvirierireiiseiieseiseniineneies | s Al 1FE| .. ...3,615,056 |...121.648 | ... ..3,619,028 | ... .2,975,000 | .. 3,554,287 | oo [ s (19,880) [ ..vovvvevurrerriins | e | e 5.600 |...... 4.112 04/07/2015. | 12/15/2036.
277432 AL 4 |Eastman Chemical Company NOte..........cccccooummiiimriiinnieiniinnissnissnisnniins | venes [ v | cereiiinns L 2FE| oo 3,162,250 |...110.268 | .............. 3,308,040 | ..o 3,000,000 | .....ccccee.. 3,147,923 (3,239) | oo | e | e 4.800 |...... 4.468 08/26/2016. | 09/01/2042.
277432 AB 6 |Eastman Chemical DEDENUIES. ..........c.crrerreerreeieeeseeessesessenessessssnsesnnes | wveeee | oo | veveesinnees | eevens 2FE 1,005,680 |...121.007 ..1,210,070 .1,000,000 | ......ceee. 1,002,383 (B05) [ coveoecverrriienes [ oo | e 7.250 |...... 7.201 .72,500 | 02/04/1999. | 01/15/2024.
278062 AC 8 |EATON CORP 2.75 11/2/2022.........ccuvvemevririerinnerissrinsseisssssssssssssssssssssenns | veeee | or | vevevenenns | covens 2FE| .. ...98,500 |...100.391 | .... 100,391 ....100,000 | .. 98,927 203 [ v | e | e 2.750 |...... 2.990 ..2,750 | 11/04/2015. | 11/02/2022.
278058  AK 8 | Eaton Corp DEDENtUIES.............c.crveereiireiieceiiceiiesesiesesiesesiesesiesnsiennnis | evenes [ oo | cereviennes | cevens 2FE| ..o 2,493,498 |..108.104 | .............. 1,972,898 | ..ccooovee 1,825,000 | ..cccovvennee 1,916,548 | ..o | e (58,988) | ....cvvevurrereriins | e | e 8.875 |..... 5.251 161,969 | 11/09/2004. | 06/15/2019.
278058 AW 2 | Eaton Corp DEDENIUTES...........cccuuiuiiciiiiiiceiirissiseiesisissiissssssieniene. | coenes | oo [ vveiiienis | evees 2FE ..3,965,312 |...137.255 ..4,920,592 3,585,000 23,831,152 [ | s (13,317) [ v [ e [ e 7.650 |...... 6.806 01/09/2003. | 11/15/2029.
278058  AQ 5 |Eaton COMpOrate...........coouurimriiriiniinsiicisiscisiisississssssssssssssssssnssssssnns | connes | o | sesssinnis | oerees 2FE| .. ..1,155,290 |...117.011 | ... 1,170,110 1,000,000 ...1,076,590 (8,255) | .o | e | e 6.500 |...... 5.240 05/02/2005. | 06/01/2025.
278642 AC 7 |EBAY INC 3.25 10/15/2020.........cocmrverrerercerieniieneieneiseseisseseessssesssenessnenenes | veree [ oo | cenevrennns | covens 2FE| oo 125,792 |..101.941 | oo 127,426 | oo 125,000 | ... 125,279 (96) | vveveevireriiies | cereirereiiereiieneis [ e 3.250 |...... 3.167 11/01/2010. | 10/15/2020.
278642 AF 0 |EBAY INCNOE......vvvrrirrirrriisriiesissississsessessssessssssssssssssssssssssssssennns | veeee | oo | oevevneene [ evvene 2FE ..1,883,140 |..... 92.612 .1,852,240 | ..... .2,000,000 | ...covveneee 1,886,304 2,543 | oo [ [ 4.000 |...... 4.380 10/01/2016. | 07/15/2042.
532457  AZ 1 |ELILILLY 5.5 3/15/2027.........covueirrreririineriinerissceissseisessissssissssessssssenenns | wvenes | oo | conevrenens | covens 1FE| .. 115,188 |...118.813 ....120,000 116,966 243 | e [ e [ 5.500 |...... 5.859 09/22/2008. | 03/15/2027.
268648 AN 2 |EMC CORP 3.375 6/1/2023..........ccocvviririeriiiiniinsissiieniesissssssisssiiessssssens | eovnnes | o [ vverivenis | vevees SFE| cooei 50,300 |..... 96.518 | .ocoiiiereennn 48,259 | L 50,000 | .. 50,191 (B2) [ oo | e | s 3.375 ... 3.297 08/01/2014. | 06/01/2023.
291011 AQ 7 |Emerson Electric Co COMP NOLES...........cooorvverriiiriiinnieinniissniissneessnsesnnies | s [ oo | ceneveveen [ e 1FE 3,251,760 |...124.879 .3,000,000 | ............. 3,176,454 (T,753) | oo | e | e 6.000 |...... 5.413 10/29/2004. | 08/15/2032.
29250R AU 0 |ENBRIDGE ENERGY 4.2 9/15/2021........comvviirriieneeiiereiieneisecesiesesiseseeesseeins | cevenas [ [ 2FE]| .. ...59,838 |...104.022 55,000 | .. 57,165 (544) [ oo [ e | e 4.200 |...... 3.068 01/08/2013. | 09/15/2021.
29265A  AS 5 |ENErGen COrP........cooimiiuriiiriiiiniiisseiisssissssisssssssssssssssssssssssssssnsssssnsenne | ooneies | o [ eeveennies L SFE| oo 1,969,640 |...106.500 | .............. 2,130,000 | oo 2,000,000 | ....cccceee.. 1,982,100 1165 | i e | o 7125 |...... 7.251 04/23/1999. | 02/15/2028.
29273R AK 5 |ENERGY TRAN PTNR 9.7 3/15/2019.......cocivirriireeieneeisseeieseeieseneeenieennns | oo ...108.252 ....450,000 487,088 | ..o | e (29,844) | ..o | e | e 9.700 |...... 2.710 11/01/2016. | 03/15/2019.
29364G  AF 0 |ENTERGY CORP 5.125 9/15/2020...........cc0omvuiieieriiieniisiissiiesisnissiisesinnes | coeees ...105.702 25,000 | .. 25,402 (137) | cevvrerrnrieens [ [ 5125 |..... 4.488 04/05/2012. | 09/15/2020.
29379V AT 0 |ENTERPRISE PRODUCT OPER LLC........cccoorriireriiciieneieneisseeieeneisennes | ceveees ..123.751 . .3,000,000 | ............. 3,752,775 (3,916) | oo | e | e 5.950 10/18/2017. | 02/01/2041.
29736R  AC 4 |ESTEE LAUDER CO 6 5/15/2037 ...132.003 .132,003 100,000 | .. 94,528 138 ......6.000 04/25/2008. | 05/15/2037.
29736R  AA 8 |Estee Lauder Cos INC Senior NOte..........ccc..ourvvrvineiiineiisneiscesseieseienns [ e ...124.550 ..71,718,364 6,197,000 | ............. 6,299,641 (4,158) | oo | e | e 5.750 09/09/2013. | 10/15/2033.
30161M  AH 6 | EXELON GENERATIO 4 10/1/2020.........coommveereeireeieneeieneeiesesiseesissesiesnnes | e ...103.105 25,776 25,000 25,557 (LR SO SN PR 4.000 04/10/2012. | 10/01/2020.
30219G AN 8 |Express Scripts Holding ComMpany...........ccccoeuneverinrinminnninsiinenienisssensines [ eovenes | oo | convievenine | ceenn2FE | 12,826,450 | ... 98.294 ..2,948,820 2,839,664 oerr.3.400 01/25/2017. | 03/01/2027.
307000 AA 7 |FAMILY DOLLAR 5 2/1/2021 ...106.500 51,526 | oo | eevrnnieennnl887) | o | e [ 5.000 05/01/2012. | 02/01/2021.
31428X  BA 3 |Fedex Corp. ..101.834 2,936,448 1,938 3.900 03/27/2017. | 02/01/2035.
316773  CH 1 |Fifth Third Bancorp Sub Notes...... ...153.051 ...7,388,275 (46,241) .....8.250 10/05/2017. | 03/01/2038.
33735Y  AA 6 |FIRST UNION CAP 7.95 11/15/2029.........ccovuemrriieriieerisnceiseseissseeseneiienees | ceveees ...133.944 520,005 (1,000) [ oo | e | e 7.950 02/08/2008. | 11/15/2029.
338915  AM 3 | FLEET FINL GROUP 6.7 7/15/2028..........vvvverrrirrrireneisssrissseissssessssssssneens | s ..122.970 122,970 101,509 (97) [ o | e | e 6.700 12/12/2007. | 07/15/2028.
345370 BJ 8 |Ford Motor Company Debs......... ..121.631 121,631 99,775 45 .....8.875 11/04/2004. | 01/15/2022.
345370  BP 4 | Ford Motor Company DEDS..........cccc.rrieimriiinriineiiscsesssesiessessinnsinn | e ...124.055 ..1,122,698 901,916 248 | s [ e [ 7.500 11/04/2004. | 08/01/2026.
345370  CQ 1 |Ford Motor Company Del ...101.702 ..2,034,040 2,018,907 (1G5 ) OO OSSOSO DO 4.750 04/01/2016. | 01/15/2043.
345370 CR 9 |Ford Motor Company Del . 104419 | . ..1,044,190 1,000,000 | ...ccovvennee 1,009,089 [UAA) ] [T OIS PR 4.346 01/25/2017. | 12/08/2026.
362320 AZ 6 |G TE Corporation DEDENUIES. ...........vveuviurieniieiiiiienisriseiiesiiessenisssissiees | eovenee | o [ vverirenis | vevens 2FE| oo 1,036,762 |...101.362 | ......cc...... 1,034,906 | ....cocvvenee 1,021,000 | ..coovvneeee 1,021,493 (1,633) [ oo | e | e 6.840 11/04/2004. | 04/15/2018.
361582  AD 1 | Geico Corp DEDENIUMES.............cvueueeereeiceiiceeieceeieseeiesesiesesessssiesesiennnens | wveees [ oo | cereviinnns | cevens 1FE ...3,565,920 |...121.828 ..3,654,840 | ... .3,000,000 | ............. 3,226,284 | .....coovvvenieens | e (33,814) [ oo | e | e 7.350 10/14/2003. | 07/15/2023.
36962G  6F 6 | GEN ELEC CAP CRP 3.15 9/7/2022........ccmtvvirerviinrriieerinsseissneisessisssssnnneins | veeee | v | vevvvireenns | cvvens 1FE| .. 150,000 |...101.633 | .... 152,450 ....150,000 150,000 | .ovouivnnieiiierienes [ e [ e | v | s 3.150 05/28/2013. | 09/07/2022.
36966T HE 5 | GEN ELEC CAP CRP 3.55 12/15/2032........ccccmmrvireerirenrisnrissnsensnsssssnsessnnnens | seveeen | oo [ eevevenenns | e TFE| oo 50,000 |..... 96.105 | ..o 48,063 | ..coovirinnns 50,000 50,000 | ovverveerierierinens [ e | e | e | e 3.550 12/10/2012. | 12/15/2032.
36966T KP 6 |GEN ELEC CAP CRP 4.1255/15/2034.............cooooirerieeriinniieneeeneseneeeneias | ceneees 2| 1FE 100,000 |..... 99.633 .99,633 | oo 100,000 100,000 | vvooeevereiirrriirs [ e | cerevieeseiseneiees | cereieneieneienees | oo 4.125 05/20/2014. | 05/15/2034.
36962G  4Y 7 | GEN ELEC CAP CRP 4.625 1/7/2021.........ooovrveirriiireiisneiisneiisseiisneiisnninns [ evvies | oo | vsneiinns | oo TFE| 562,150 |...106.120 .530,600 | ....... 500,000 544,248 | ... | e (14,202) [ ..o | e | e 4.625 09/21/2016. | 01/07/2021.
369622 SM 8 | GEN ELEC CAP CRP 5.3 2/11/2021.........coivveieriiieriineessneiseneisseessesesneneees | e [ oo | cevevivennne | cevens TFE| e 173,432 |...108.016 | ......ccoeceeenee 162,024 | oo 150,000 166,570 (5,149) | oo | e | e 5.300 08/25/2016. | 02/11/2021.
36966R 52 5 |GEN ELEC CAP CRP 5.5 3/15/2023...........ccoovvvmnriinniinnisnniisnniissnsinsnsinnnns [ evvins | oo | vnneiinns | v TFE| 68,230 |...109.857 | ...cccovverirnnen 67,013 | oo 61,000 61,000 | ..o e | e | e | 5.500 04/18/2012. | 03/15/2023.
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36962G 3P 7 | General Electric Cap Corp Med-Tem...........coocvuriiemreinnmrireneiseneiiscesinceiinns | eveeee | v | cereviveenns | cevens 1FE| 3,636,420 |...129.475 | ........cc.... 3,884,250 | oo 3,000,000 (17,867) [ ..o | e | e 5.875 |...... 4415 (o | v 81,760 | ........ 176,250 | 07/14/2014.| 01/14/2038.
370334 BJ 2 |General Mills INC.........cocvvumviirriincireisscissecssessessssssssssssssnssnniees | cvenee | oo | cenniennn [ e 2FE ...4,668,400 |...119.379 4,775,160 | ... 14,000,000 (16,235) [ ..o | e | e 5.400 |...... 4.309 [JD....... 03/03/2015. | 06/15/2040.
37045V AK 6 | General MOtors COMPANY..........c..urvuemreuemreierreeessessesessesessssessenesssesesisnnnens | eenenen | oo [ eevereneins | e 2FE ..122.103 | ..............3,663,090 | ..... .3,000,000 (12,914) [ oo | e | e 6.600 |...... 5.202 |AO...... 03/08/2017. | 04/01/2036.
370ESC AV 7 | General Motors COrp St = ESCIOW.........cvverevieneererinesenniernnseiesssnesesesnsnnnns | vvenee | oo | vervnnneere | avevernenes [ v [ s 0.001 | o8 | e 600,000 |....ccevenee T ] e [ | e | e [ 8.100 JD....... 11/01/2011. | 06/15/2024.
370ESC AU 9 | General Motors Corp Sr = MAT 2016..........ccuemeeemmeeneesnneeennnesnsnsssnnsesnnnsssns [ eevnee | oo | eovmerennne | cvneeennns om0 | o 0.001 3| 300,000 | ..ovvvrerrrerirerenreeen0 | e [ [ | | e 7.700 AO...... 11/01/2011. | 04/15/2020.
373298  BU 1 | Georgia Pacific COMP........couriuuriiireiiriiiceiieseiiessiiesesiesesisssissssiesssisesninns | s . ..155.056 | ... 6,202,240 | ..ooovevrnenne 4,000,000 L5814, M3 | [ e (BA,B71) [ oo | v | e 8.875 |...... 4761 [MN...... 01/29/2016. | 05/15/2031.
375558  BJ 1 |Gilead Science INC SrNOtE.............ourvveriireireieciiesessesesesenesssesisnnns | s [ o0 | cereiinns L TFE| 2,938,800 |...105.922 | .............. 3,177,660 | .............. 3,000,000 2,941,117 2,055 | .o [ e [ e 4.000 |...... 4.152 |MS...... 11/14/2016. | 09/01/2036.
375558  BF 9 | GILEAD SCIENCES 3.65 3/1/2026.............cooovuemrriererieceiienenissesirsseseesenienens | evenee [ oo | cerevvienns | cevens 1FE ..102,200 |...103.820 103,820 ....100,000 100,000 | ovoveeeercriireeeios | eereeerieeeeieeneiies | e | cereeseseseneenens | e 3.650 |...... 3.650 [MS...... ...3,650 | 11/04/2015. | 03/01/2026.
377372 AJ 6 | GLAXOSMITHKLINE 4.2 3/18/2043.........c.oovveiriiierinniinerierissiissiesiisesienens | voenes [ 1FE ..100,338 |...110.714 ....100,000 100,314 (4] S ORORTIN IVPRIRTTIRIIN IOV 4.200 |...... 4.180 |MS...... v 4,200 | 07/17/2014. | 03/18/2043.
38141G  CU 6 | Goldman Sachs Corp NOES...........ccccuuureeureeicriierieeeceiiesesiesesieseseenesienenes | veees | v | cerevienns (] 1FE| oo 330,435 [..127.582 | .coooovvrreennn 414,642 | .......... 325,000 328,955 [(ET4 ) [STEOSTURT SRR PN 6.125 |..... 6.001 [FA.....| e 7,520 | e 19,906 | 11/04/2004. | 02/15/2033.
38143V AA 7 | Goldman Sachs COMP NOES..........ccvuuurveemriiireiireieeseiiesesiessiisseseesesissenenns | cereees ..126.122 648,220 51 | oo [ [ 6.345 |...... 6.376 |FA....... 41,243 | 07/16/2007. | 02/15/2034.
38141G ES 9 | GOLDMAN SACHS GP 5.95 1/15/2027..........cooomvueirriiniiincissnissniissniissnes | e ...116.995 514,911 8 [OOSR DU IO 5.950 |...... 5.953 | JJ....... 09/23/2009. | 01/15/2027.
38141E A2 5 | GOLDMAN SACHS GP 7.5 2/15/2019.........cooorreireiimieirereeiecniissesissenisesnnis | ceneven | o [ ceveeeeiins ...105.704 25,615 (518) [ covereevereevienes [ e | e 7.500 |...... 5218 |FA...... 09/04/2009. | 02/15/2019.
38141G  GM 0 | Goldman Sachs Group INC...........ccrueriiiiieiiriinisseesesssissiesesinnes | voenes ..134.934 ..2,698,680 2,639,570 | .coovvvicrernrienns | e (16,401) [ oo [ e [ e 6.250 |...... 4.095 |FA....... 08/01/2016. | 02/01/2041.
38143Y AC 7 |Goldman Sachs Group INC & SUb NOte............ccccvuuurvveririirriieriseneseceiieseiins | e ..129.232 ..2,584,640 2,538,557 (9,583) | ..o | e | e 6.450 |...... 4.310 [MN...... 07/01/2017. | 05/01/2036.
362311 AH 5 | GTE CALIFORNIA 6.75 5/15/2027.........ccvvorrireiereisseissseisesissssissssisnnnns | e [ oo | coveieinnes 100375 | 45,169 48,503 (277) | ceveveerrnrieens v [ 6.750 |...... 5.668 |MN...... 04/05/2012. | 05/15/2027.
362320 AT 0 |GTE CORP 8.75 11/1/2021......ccoiieiiriiiniieseieseseseiiesesissssissesesesienenes | s ..119.574 10,543 (1<) ] [UUSNRURRO RPN PO 8.750 |...... 7.109 [MN...... 06/23/2009. | 11/01/2021.
362337  AK 3 |GTE NORTH INC 6.73 2/15/2028...........cooomrereririireriirerieeneeeseieeseiseseisenees | s | BFE ] e 456,045 | ... 87.500 453,684 (252) [ covooeeveeeenenes [ e | e 6.730 |..... 6.619 |FA..... . 11/09/2004. | 02/15/2028.
406216  AY 7 |Halliburton Company Senior NOtes..............cccurvinriiemviiinsieinsiisnniisnsissnninnns | coveies | oo [ eevieneins 1 ..143.347 | ............5,733,880 | .............4,000,000 | ............. 5,816,735 | ... [ e (50,284) | ... | i | e 7.450 |..... 4231 (MS.....| ..87,744 | ... 298,000 |01/10/2013. | 09/15/2039.
41163G ~ AF 8 | Harcourt General INC St DEDS..............rvwimreeerieeiineeieeiieseiseeesesessesesseneees | s ..121.882 | ..............3,656,460 | .............. 3,000,000 | ...coceeeen. 3,268,499 | ... | e (20,264) | ... | e | e 7.200 |...... 5.961 |FA..... ..216,000 | 02/14/2003. | 08/01/2027.
41283D AB 9 |Harley Davidson Funding SrINOtES..........cccouvuriiiniiniiniiireriinssieeissieins [ e 102,143 229,822 | 225,000 225,138 (289) | evvveeereirieens [ [ 6.800 07/08/2008. | 06/15/2018.
416515 AU 8 |HARTFORD FINL 6.3 3/15/2018..........cooooreeimeiineieceiieceiieseeieseseenesessenens | ceveees ...100.875 [C4:12) ) [USNUT SRR PN 6.300 04/11/2012. | 03/15/2018.
416592 AC 7 |Hartford Life Corp Life/Health Ins 122317 ..2,446,340 (7,224) ceern7.650 08/21/2002. | 06/15/2027.
418056  AS 6 |Hasbro Inc Senior NOte...........ccccoouriiirriinniiicciincsscsssssseniniies | coneees ...120.630 ..3,980,790 .3,300,000 | ............ 4,092,393 [ ...ooviiiiiiiniiinns | e (20,155) [ ..o | e | e 6.350 10/05/2016. | 03/15/2040.
40414L  AG 4 |HCPINC 3.15 8/1/2022 ...101.033 50,517 50,000 (13) 3.150 04/15/2015. | 08/01/2022.
40414L  AE 9 |HCP Inc Senior Notes. ..133.414 ..2,668,280 .2,000,000 (9,560) ..r8.750 11/01/2016. | 02/01/2041.
427866 AE 8 |Hershey Foods Company Corp L7681 577,522 4,927,000 15,522,609 | oo [ s (173,500) | cvvevrvereciiins | e [ e 8.800 08/02/2010. | 02/15/2021.
427866 AL 2 |Hershey FOOds COrp DEDENIUMES............coveuurvererireiieeiieseiesiesieseienies | ceeeees ..128.403 | .............3,439,916 | ..... .2,679,000 2,962,666 | ......coooovrerririrnies | e (21,559) 7.200 12/08/2009. | 08/15/2027.
428040 BJ 7 |Hertz Corp... 697,224 |..... 90.250 700,000 698,409 106 <.....7.000 05/08/1998. | 01/15/2028.
428236 BF 9 |HEWLETT-PACK CO 3.75 12/1/2020...........ccooeerereerreiirieiecerieneeisesesieseniennns | ceveees ...41,452 |..103.255 40,000 40,539 (173) [ oo [ e | e 3.750 05/01/2012. | 12/01/2020.
428236 BX 0 |HEWLETT-PACK CO 4.05 9/15/2022 ...104.261 20,852 20,000 19,823 33 | [ e [ 4.050 05/23/2012. | 09/15/2022.
428236 BQ 5 |Hewlett-Packard Co ...105.338 ..5,266,900 .5,000,000 ... 4375 09/26/2011. | 09/15/2021.
803111 AS 2 |HILLSHIRE BRANDS 4.1 9/15/2020 103768 | 51,884 | 050,000 | 51,004 | L | eien(B81) | i s [ 4.100 05/09/2012. | 09/15/2020.
423074  AF 0 |HJ Heinz Company Debentures ..120.425 | .............2,408,500 | ..... 2,000,000 | ..o 2,156,771 [ oo | eeeeeeeenn{10,803) [ s e | 6.375 08/10/2005. | 07/15/2028.
42307T  AG 3 |HJ Heinz Finance Company Notes. ...126.934 5,077,360 | ..... 4,000,000 | ...cocccc0e4,029,026 | ..o | (1,589 [ o e [ 6.750 11/26/2003. | 03/15/2032.
437076 BG 6 |HOME DEPOT INC 2.625 6/1/2022... ..100.606 | ....ovveuienne 503,030 | ....... 500,000 2.625 09/21/2016. | 06/01/2022.
437076  AS 1 |Home Depot INC SENior NOtES..............cvweurveecreereeieneeieseeiesesesnenisenseenenes | cevenen | oo [ eeveveee | i 1FE ...5,382,320 |...135.481 5,419,240 | ..... 4,000,000 | ..ooeeeen5,171,350 [ oo | e (41,959) [ [ [ 5.875 07/20/2012. | 12/16/2036.
438516 AT 3 |Honeywell International INCOMP..........c.ccuvuiieciimriniiineniniisnicesissisensssissiennns | veveeee | on | evvenneen T [ s 1FE ..5,347,752 |..130.204 | ... ..5,528,462 | ..... 4,246,000 | ..o 5,194,643 | s | eeennd(32,259) | e [ [ 5.700 07/17/2014. | 03/15/2037.
44106M AW 2 |Hospitality Pptys Trust St NOte..........c..couvviiriiiiriiiiniienissseseneisseisnniinnnns | ceneis | o [ eevieneies | o 2FE| ..o 2,105,600 |...105.620 | .............. 2,112,400 | .o 2,000,000 | .ooceerrn2,100,496 | oo [ e (5,104) [ i | 4.950 06/05/2017. | 02/15/2027.
446437  AA 5 |Huntington Banks SUD NOE...............vvveerrveerereeeerieeeeeeeeseeeeeeeeevissesesneseenns | eoneee | o | eevinneres | e 2FE 6,568,490 |...101.022 .6,061,320 | ..... 16,000,000 | ......cc0.8,026,670 | ..ooovvernirirniiinns | eererreenn(56,272) [ o [ | e 6.600 . 01/07/2005. | 06/15/2018.
459200  HF 1 [IBM CORP 4 6/20/2042............cooovvemriiinriiinciineisscsissniisssiessssssssssssnsinnes | coneies | o [ eovinnnins | e 1FE ...99,650 |...106.059 | ... 106,059 ....100,000 99,683 8 | i | e | e 4.000 |...... 4.021 |JD....... cervennn4,000 | 06/01/2013. | 06/20/2042.
459200 AG 6 |IBM COrp DEDENUIES...........cveecvererieeieceeeeeceieeeeesesssessesessesessnnens | oerenen | oo | eevrennins | e 1FE| 1,999,418 | .. 111179 | ..ccccceeene. 1,689,921 | ..coovvvennnee 1,520,000 | ...ccoovvnnee 1,597,491 | oo | e (39,151) [ oo | e | e 8.375 |..... 5419 [MN...| ... 21,217 | L 127,300 | 12/24/2003. | 11/01/2019.
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459200  AM 3 |IBM COIp DEDENUIES..........oovvereeviriiceiirceieseiesieseieseeseieseieneienees | cereees IO o 1FE| 5,369,852 |...128.029 | ............. 6,010,962 | ....cccco...n. 4,695,000 | ..oococeeeen. 5,031,511 | oo [ e (33,081 [ ..o | oo | e 7.000 |...... 5.847 [AO...... | cooeee 55,688 | ....... 328,650 |07/18/2003. | 10/30/2025.
451713 AA 9 | 1Kon Office SOIULIONS..........vvvrverrieriieiiriieierisieeiesiesienessesesiessienienens | ereens .A09.777 ... 548,885 | . 500,000 | ... 493,520 BIB | oo | e | e 6.750 |...... 6.966 |JD....... 06/03/1998. | 12/01/2025.
452308 AR 0 [ILLINOIS TOOL WK 3.9 9/1/2042..........coooirvrerreieceiieceiieceeiesesiesesisesssienenes | cereees 2107327 | 160,991 | 150,000 | ... 154,206 (103) [ oo [ e | e 3.900 |...... 3725 [MS...... 02/13/2015. | 09/01/2042.
456866 AG 7 |Ingersoll Rand Company Debentures. . ceveereevnnennens | s . . 119.043 | i 1,682,078 | e 1,413,000 | ..ocvonee 1,504,367 (21,478) [ v | e [ 9.000 |...... 6.951 |FA....... 02/06/2002. | 08/15/2021.
45780D AP 7 | INSTITUTE ADV 3.237 12/1/2026 ...100.000 | .................200,000 | ....... 200,000 | ... 201,037 (99) 3.237 |...... 3.170 |JD....... 01/09/2013. | 12/01/2026.
458140 AN 0 [ INtE] COMP...oouvieeiiiiiiireitreitseis e | e e . ..110.182 | ... 5,729,464 | ............ 5,200,000 | ..oocoeeeen. 5,271,822 (3,494) [ ..o | e | s 4.000 |...... 3.878 | JD....... 02/05/2013. | 12/15/2032.
460146 CH 4 |International Paper CONOES.............coorvvuriviriiiireirieseeseerssesensii | ceneees [P L 2FE| oo 1,921,399 |...125.501 | .......c...... 2,139,792 | oo 1,705,000 | ..cccoovennee 1,912,120 (4,362) | ..oovvevevieniis | v | e 6.000 |...... 5113 |MN...... 10/22/2015. | 11/15/2041.
460146 CM 3 |International Paper CONOES.............oorvuerveeereiiereeiereiieseisenenienesissenisenenins | ceveven | oo [ eevevenn | 2FE ...1,397,193 |...113.357 ..1,658,659 1,375,000 ...1,395,654 (0772 [T ST PR 5.000 |...... 4872 |MS...... 10/21/2015. | 09/15/2035.
460146  CF 8 |International Paper Company. [V N [T I 2FE| .. ..2,729,720 |..141.215 | ... ..2,824,300 | ..... .2,000,000 | .. 2,705,437 | e | s (18,165) [ ..ovvvererrvrerins [ crverinriireniininns [ v 7.300 |...... 4.701 |MN...... 08/26/2016. | 11/15/2039.
46625H JD 3 |J P Morgan Chase & CO St UNSECUMEM.............rvueureeerreeirneeieceiiesesieseniennnes | s [V (U I TFE| 3,153,150 {...107.052 | .............. 3,211,560 | .cocoovenene. 3,000,000 | ....cccceeen. 3,070,384 | ... | e (15,700) [ ..oovveverrireniins | oo | e 4500 |...... 3.871 | W....... 03/26/2012. | 01/24/2022.
478366 BA 4 | JOHNSON CONTROLS 3.75 12/1/2021.........covveviiciiriiriiniisnicsiesieciiiniins | e e 33,625 |...103.439 32,066 31,000 | .. 32,204 [2:7:) 1 PR R oo 3.750 |...... 2.69 |JD....... 01/08/2013. | 12/01/2021.
478366 BB 2 |Johnson Ctls Inc Sr Fixed Rt Nt.........cc.coocoovviiiiiiins ISR I [P (SOOI I 2FE| .. ..1,711,100 |...115.151 | ... ..1,836,658 11,595,000 | ............. 1,707,037 (V) (USROS ORI IR 5.250 |...... 4755 |JD....... 05/01/2016. | 12/01/2041.
478165 AG 8 [JONNSON S C & SON INC.....ooouiviriviieiireieeeeieesseeseeseeseiessienes | cereees [ [ o 1FE| 2,296,858 |...115.702 | .............. 2,389,246 | ..ocoevevene. 2,065,000 | .... 2,282,073 (5,732) [ oovvereevireniin | oo | e 4.800 |...... 4.085 [MS...... 05/01/2015. | 09/01/2040.
478165 AF 0 | JOHNSON(SC)&SON 5.75 2/15/2033........cooverererirriririnrineiierieseisesississsiiens | ceveens e | 1 =5 233,050 |...120.919 | .................302,298 | ....... 250,000 | ... 236,689 515 | oo | e | s 5.750 |...... 6.301 |FA....... .14,375 | 01/13/2009. | 02/15/2033.
46625H KA 7 | JPMORGAN CHASE 2.25 1/23/2020.........c0cmuveereriereniseereriesiesessensssissessnns | eoneees . 2| 1FE 758,753 |..... 99.957 | .ooovvieeenn TA9,678 | o 750,000 | ... 755,484 (2,598) 2250 |...... 1.872 |U....... .16,875 | 09/21/2016. | 01/23/2020.
46625H HS 2 | JPMORGAN CHASE 4.4 7/22/2020..........coocoommrvermreeieeeiirensiessiissssissssisesnins | e [P (U I AFE | oo 43,032 {...105.084 | ...ccoovrirennnd2,034 | i 40,000 | .. 41,037 (382) [ coveveerererrirenns [ e | oo 4.400 |...... 3.334 [U....... 05/10/2012. | 07/22/2020.
48203R  AF 1 | JUNIPER NETWORKS 4.6 3/15/2021..........ccoommmveirieiineieneieneieseisneeienenes [P [ . ...104.798 ..47,159 46,245 (B59) [ coveverereriienes [ e | e 4.600 |...... 3.678 |MS...... 08/23/2012. | 03/15/2021.
487836 BD 9 |KELLOGG CO 4 12/15/2020 [ [ . ...104.800 | .... .133,096 . 126,826 B4 | o | e | e 4.000 |...... 4.050 [JD....... 01/26/2011. | 12/15/2020.
487836 AT 5 |Kellogg Company Corp NOtES..........ccccouuriiumiiirriniiisseinsssessssnniis . LAB4702 | 8,082,120 | ..o 6,000,000 | ............. 715,351 | i [ e (56,141) [ ..o | e | o 7.450 |...... 5.461 |AO...... 11/12/2009. | 04/01/2031.
494368 BC 6 |Kimberly Clark Corp Notes ...142.513 .5,700,520 | ..... 14,000,000 | ............. 5,509,824 | .....coovvrnnrrrinnis | e (50,821) [ oo | e | e 6.625 |...... 3.860 |FA...... v 110,417 05/24/2012. | 08/01/2037.
494550 BC 9 |KINDER MORGAN EN 5.8 3/1/2021 ...108.554 27,139 25,000 | .. 27,084 (B18) | eveveevririiens [ [ 5.800 |...... 3.020 |MS...... R 09/21/2012. | 03/01/2021.
499040 AL 7 |Knight-Ridder Inc. COM Deb.........cccococvrvvimrriirriiiciicciseceisseessceissneisnees | cevee | o [ eevevenee T il BFE | nn..486,235 | ... 95.500 ..2,995,835 3,137,000 | ... B14877 | oo | e 729 [ e [ 6.875 |...44.428 |MS...... I 07/18/2003. | 03/15/2029.
500255  AF 1 |Kohl's Corporation............ ...111.088 ..3,443,728 .3,100,000 ) ceern1.250 05/15/2008. | 06/01/2029.
50075N  AC 8 |Kraft Foods Inc Global Notes..... .125.133 | .. . 3,000,000 (9 L) OO SOOI PO 6.500 03/19/2003. | 11/01/2031.
50076Q AU 0 |KRAFT HEINZ FOOD 5.375 2/10/2020........... ...105.996 | ... 252,998 | i 50,000 | .. (1,394) 5.375 08/09/2013. | 02/10/2020.
501044 DB 4 |KROGER CO 2.6 2/1/2021 ...100.167 500,000 | ... 510,673 (3,331) .....2.600 09/21/2016. | 02/01/2021.
501044 BV 2 |Kroger Company Debentures.. ...133.006 1,000,000 | ..cccoovvveee 1,328,005 | ...oovvervrriinriinns | cereii (21,041) [ oo | e | e 8.000 04/01/2016. | 09/15/2029.
501044 BZ 3 |Kroger Company Notes ..132.045 11,040,000 | ......cceo.. 1,335,346 | ...cooovvvvrivciienns | e (15,864) 7.500 10/21/2015. | 04/01/2031.
502413 AZ 0 |L-3 COMMS CORP 4.75 7/15/2020 ...105.259 ..75,000 | .. 77,483 (922) ] 05/09/2012. | 07/15/2020.
534187 BC 2 |LINCOLN NATL CRP 4.2 3/15/2022.......... ...105.398 ..30,000 | .. 31,094 (239) | cevereererineirens [ e [ e 4.200 10/03/2012. | 03/15/2022.
539830 AR 0 |Lockheed Martin COMp.........ccccrvvnrrirerinnes ..132.733 1,819,000 | .... 2,208,019 | .cvveevrreenriiennns | e (13,144) [ oo [ e [ 6.150 07/01/2015. | 09/01/2036.
548661 AH 0 |Lowes Companies Inc ...129.532 .1,000,000 ..1,113,842 (8,261) ....6.875 09/08/2009. | 02/15/2028.
548661 AK 3 |Lowes Companies Inc ...129.209 1,400,000 | .. ...1,458,689 (3,736) [ oo | e | e 6.500 09/08/2009. | 03/15/2029.
548661 CP 0 |Lowes Companies Inc Note ...139.536 .2,000,000 | .... 2,591,814 V[ e | e [ 6.650 08/15/2012. | 09/15/2037.
54866N  BP 3 |Lowes Company Inc MedTrm Series B. ..127.887 14,000,000 | ............. 4,452,157 | oo . (34 385) | v | e [ e 7.200 10/29/2004. | 09/01/2027.
55616X AM 9 |Macy's Retail HOdINGS INC.........ovvuviriiicriiininivciencisnissisesieninenns | cenies | oo | v [ 2FE | ciinn 1,836,880 ... 85.210 2,000,000 | ..ocoornne. 1,843,441 5,644 | ..o [ e [ 4.500 11/01/2016. | 12/15/2034.
55616X AL 1 |MACYS RETAILHLD 3.625 6/1/2024.............cccooovmmmrrmmmrimnnrisnnrisnneineniisnnis | cenens | o [ eervennins | ereni2FE | il 97777 | 96.497 ....100,000 | .. 98,298 229 3.625 |...... 3.928 |JD....... ...3,625 | 09/01/2015. | 06/01/2024.
56585A  AF 9 |Marathon Pete COrp SrNOtE............rvivirriirriececese s [P I . ...125.655 .3,000,000 | ....ccooeuce 3,386,246 (8,100) [ ..vovvurveriieiis | e | e 6.500 |...... 5.509 |MS...... 95,000 | 09/07/2016. | 03/01/2041.
56585A AB 8 |MARATHON PETRO 5.125 3/1/2021.......coovimviinriirriisceisssieneesecsseiens . \ ...107.392 250,000 | ... 250,000 [ ..ooovveinniinniiinns | e [ e [ | 5125 |...... 5125 |MS...... 03/11/2011. | 03/01/2021.
571903  AK 9 |MARRIOTT INTL 3.25 9/15/2022..........ccocurveerreiirieeceeeesesiseeeeenesieseseensninas | weeees [V (ORI 2FE ...23,728 |...101.928 225482 | 25,000 | .. 24,289 135 3.250 |...... 3.917 [MS...... 07/18/2013. | 09/15/2022.
577778 BH 5 |May Department Stores COMPaNY........ccoueirernreeinirneerersnsiseresssisesessessnsins | seveees S TS I R 2FE| .. ..203,186 |...106.444 | ... 212,888 | ....... 200,000 | ... 202,024 (724 ) [T SN D 6.700 |...... 6.567 |MS...... 11/04/2004. | 09/15/2028.
55266L  AX 4 | MBIA Global FUNAING LLC..........ccoieiiiiiieiieciieeesseeiseceesceseseseesesienenes | s e | e S5FE| oo 3,086,033 |..... 98.050 | ..ocvvvvrnne 3,211,138 | oo 3,275,000 | oo 3,265,574 | ..o | i 18,135 | oo | e [ e 4650 |...... 5241 [J..... 08/20/2004. | 07/01/2018.
55262C  AE 0 |MBIAINC COMP DEDS......oouvirmiiriiiriieseiiseissseissssissssssseseesssssssssssssenns | cevenns e | SFE| oo 502,500 |...104.000 | ....c.cccooenns 520,000 | ...ccoovvrnnene 500,000 | ... 501,244 (114) | oo [ [ 7.000 |...... 6.959 | JD....... 11/05/1998. | 12/15/2025.
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55262C  AF 7 [MBIAINC COMP DEDS.......oocviomiiiriiiceiieceiieceiieseiieceiiesesiesesiesesseseseesssiens | cevenas [P0 ORI I 3FE| oo 1,047,755 |..... 96.250 | ...ccooeeenn.914,375 | 950,000 | oo 1,011,213 (4,003) | ..o | e | e 6.625 |...... 5.811 |AO...... 08/11/2005. | 10/01/2028.
58013M EM 2 | MCDONALD'S CORP 2.625 1/15/2022.........ccosvverrvmirieriereenisrissiseriesessennes | voveees [P PPN IOV 2FE ...81,262 |...100.289 80,877 (205) 2625 |..... 2.339 | JJ....... 02/05/2016. | 01/15/2022.
58013M EE 0 |MCDONALD'S CORP 5.35 3/1/2018........cocoririirrirriiinniisesiieneeseseieseiienens | e e | 2FE]| .. ....27,532 |...100.598 25,058 (B40) [ covooeeverrriienes [ v | e 5.350 |...... 3.940 [MS...... v 446 09/03/2009. | 03/01/2018.
58013M  EC 4 | McDonalds COrpOration..............ccueureeurieueiieiiinerirerisrissisesiiessenesssssssissiiens. | voveees [P I (A 2FE| e 6,683,350 |...134.632 | ..............6,731,600 | ..............5,000,000 | ............. 6,441,181 | oo | e (46,234) | ..o [ e [ 6.300 |...... 4.150 |AO...... | oo 66,500 03/26/2012. | 10/15/2037.
58155Q  AE 3 | MCKESSON COMP......couvvieeieireiirceisesiscesisceseseesesessssssssssessssssssssssssnsssenns | e [P ORI I 2FE ...2,328,240 |...122.476 2,449,520 | ..... .2,000,000 | .... 2,320,269 (T,371) | oo | e | e 6.000 |...... 4.843 [MS...... 40,000 12/01/2016. | 03/01/2041.
584050 AG 7 |MEDCO HEALTH SOL 4.125 9/15/2020...........cccmmivnirierieriniiniissisciiissienins | coiis e | 2FE| .. 164,975 |...103.830 | .... 171,320 ...165,000 | ... 164,989 A | | e | 4125 |...... 4128 |MS...... 07/21/2011. | 09/15/2020.
585055 AX 4 |MEDTRONIC INC 3.125 3/15/2022..........ooevvrerrrieserimserieseseesesissssissssssssnsnes | e [P SRR IOV TFE| e 101,965 |..102.247 | ......cccevveee 102,247 | oo 100,000 | ... 101,170 (259) | evvvverrrineriens [ e [ s 3125 |..... 2.828 [MS...... 11/01/2014. | 03/15/2022.
585055 AV 8 | MedtroniC INC SENIOr NOES............cvvueueeerreieriiieceiiereieesesieseieesesieseseeneses | e [ (U i I 1FE ...5,010,000 |...104.930 | ..............5,246,500 | .............. 5,000,000 | ....cccceoen. 5,003,666 (1,049) | oo | e | e 4125 |...... 4.100 [MS...... 03/24/2011. | 03/15/2021.
58933Y AS 4 |MERCK & CO INC 1.85 2/10/2020...........cvvmrvrrerirrirriiniinsiieniresesssisssiessseenes | coveens e | e 1FE| .. 509,655 |..... 99.467 | ..ocovvrr.. 497,335 | e, 500,000 | ... 506,085 (2,830) [ ..o | e | s 1.850 |...... 1.263 [FA...... 3,623 | ...........9,250 |09/21/2016. | 02/10/2020.
59023V AA 8 |Merrill Lynch & Co (Bank of AMET)...........coovvurvuireeiereiiereeieceeieseniesesisneiens | ceveees [ [ (] 2FE| ..o 2,884,620 |...150.191 | ..............3,003,820 | .............. 2,000,000 | .... 2,853,679 | ...ovoevererriieneis | e (25,109 [ ..oovvererienii | e | e 7.750 |...... 4522 (MN......| oo 19,806 | ........ 155,000 | 10/05/2016. | 05/15/2038.
590188  JF 6 | Merrill Lynch & Co Glob Corp Bonds . SO R [P (USSR I 1FE 734,281 [..102.310 | .cooeeeeenn. 716,170 | o, 700,000 | ... 701,935 (3,429) [ ..o | e | e 6.500 |...... 5.972 | JJ....... reenn20,981 | L 11/04/2004. | 07/15/2018.
59217G BV 0 |MET LIFE GLOB 1.55 9/13/2019........ccrvureiimriiineiisneiisseiseneiissesesnssssneis | e e | e 1FE| .. ..499,050 |..... 98.876 | ................494,380 | ....... 500,000 | ... 499,448 318 | e | e | 1.550 |...... 1.616 e I 09/21/2016. | 09/13/2019.
59217G  BF 5 |MET LIFE GLOB 2.3 4/10/2019.........cvriiuriiiereiiereiireseeieceeiecesiesesiesesiesesins | e e | e 1FE| oo 254,398 |...100.149 | ....ccoocoeccee. 250,373 | ....... 250,000 | ... 252,332 (1,797) | oo | e | e 2.300 |...... 1.558 11/02/2016. | 04/10/2019.
59156R  BF 4 | METLIFE INC 3.048 12/15/2022..........ccovvumriniiiniiniiierienieiiensissiiesienessnies | cvvies e | 1FE 100,000 |...101.214 ....100,000 | ... 100,000 | ovouvverrvirerienienes [ e [ | v | e 3.048 |...... 3.048 ] e R 02/05/2013. | 12/15/2022.
59156R  AJ 7 | Metiife InC Global SrNOLES..............rveiciiiceieceieceeceecescesecesiesenieeens [ e [ (U i I 1FE| .. ...1,266,940 |...136.016 | ... ..1,360,160 .1,000,000 | ... 1,249,518 | ..o | e (10,297) [ oo | e | e 6.375 |..... 4.252 e 04/13/2016. | 06/15/2034.
594918  AD 6 | MICrOSOft COM......vvemuveirureiireiireeiissesisessiee s snsisens | i [P (U I 1FE | i 4,904,640 |...126.611 | ..o 5,064,440 | ..ocoovvrnenne 4,000,000 | ..o 4,795,501 | covvorervieenieenris | e (23,622) 5.200 |...... 3.831 01/10/2013. | 06/01/2039.
594918  BC 7 |MICROSOFT CORP 3.5 2/12/2035...........ocoorvveamriirneiiineiisneieneiisnesesnesesnens | s e | e 1FE ...99,000 |...104.170 ...100,000 | .. 99,102 38 | i | e | e 3.500 |...... 3.571 . I 02/13/2015. | 02/12/2035.
594918 AU 8 |MICROSOFT CORP 3.75 5/1/2043...........ooooreerieiareiereieeseiseseiseseeseseiiesees | s e | e 1FE| .. .142,625 |...105.028 ...150,000 | ... 143,150 153 | oo [ e | 3.750 |...... 4.040 . 04/15/2014. | 05/01/2043.
594918  AC 8 |MICROSOFT CORP 4.2 6/1/2019........cccvuimriimriineiiirsiessisssisssiesssiennies | s e | TFE| 539,860 |...103.055 | ..............515,275 | ...... 500,000 | ... 521,224 | ..o | e (14,789) [ ..o | v | e 4.200 |...... 1.170 09/21/2016. | 06/01/2019.
595620 AB 1 |MidAmerican Energy CO COM.........coowwweummimimmemmerisieriseneiseesesensesessssenssaenes | e [ (U i I 1FE ...1,843,260 |...136.240 1,860,000 | ...cccoovnnee 1,848,131 494 | s [ e [ 6.750 |...... 6.821 s 10/22/2002. | 12/30/2031.
59562H AJ 7 |MidAmerican Funding L L C Notes 970,000 |...135.356 1,000,000 | ... 980,850 1,088 | oo | e | 6.927 |...... 7.179 11/21/2001. | 03/01/2029.
605417 BZ 6 |MISS POWER CO 4.25 3/15/2042 ..48,845 | ... 98.040 48,919 25 | e [ e [ e 4.250 09/17/2014. | 03/15/2042.
553086 AC 3 |MMI Capital Trust | ..661,053 |...123.146 664,260 371 ceern1.625 11/04/2004. | 12/15/2027.
60871R  AD 2 | Molson Coors Brewing Co Gtd Sr Nt LA13.728 3,411,840 | .3,000,000 | ............. 3,343,732 (3,488) [ ..o | e | s 5.000 07/25/2017. | 05/01/2042.
50075N AV 6 | MONDELEZ INT INC 6.125 8/23/2018 ...102.519 ..25,000 | .. 25,240 (B58) [ ceveveeverreiienes [ e | e 6.125 09/03/2009. | 08/23/2018.
61166W  AJ 0 | MONSANTO CO 3.6 7/15/2042..........covvenrrverinriverierinsisesnssisenisenissisnsiinns | evvenes | oo [ eovnrivenns | ceere@FE | i 45,279 | 0L 91.902 ..50,000 | .. 45,611 101 ......3.600 07/10/2014. | 07/15/2042.
61166W AG 6 | Monsanto Company Senior Note. ..123.110 14,000,000 | ............. 4,853,164 | ..o | s (25,954) [ ..oovveeriieris | e | e 5.875 04/29/2014. | 04/15/2038.
61746B DR 4 |MORGAN STANLEY 2.375 7/23/2019 ...100.140 11,000,000 | ...coooonee 1,003,491 (1,989) 2.375 02/02/2017. | 07/23/2019.
61760L CC 7 |MORGAN STANLEY 4.15 1/31/2028...........cccoovvvmmriiamrivenerrsnniisnniisnnisssniiene | wovenee | v | corvirsnnns | e TFE ] 1....100,000 | ... 99.675 . ...100,000 | ... 100,000 w4150 01/28/2013. | 01/31/2028.
620076  AH 2 |Motorola InC.........cccoouvveeeriiine ..120.804 | ................241,608 | ....... 200,000 | ... 198,265 170 | oo [ [ 7.500 11/04/2004. | 05/15/2025.
620076 BB 4 |MOTOROLA INC 3.75 5/15/2022......... ...102.805 102,805 ....100,000 | .. 99,929 14 | e [ [ 3.750 06/25/2012. | 05/15/2022.
626717  AA 0 | Murphy Oil Corporate Notes ...110.500 ..2,878,525 2,594,210 592 verrrn1.050 04/25/2002. | 05/01/2029.
631103 AD 0 |NASDAQ OMX GROUP 5.55 1/15/2020 ...106.042 50,816 ((74) ) OO FOTPORRIRTRION PR 5.550 04/05/2012. | 01/15/2020.
635405 AM 5 |National City Corp Sub Notes........... ..106.049 | .............4,241,960 | ..... 14,000,000 | ............. 4,086,789 | ..ooooevveceiirris | s (GERY0) ORI DO IO 6.875 04/25/2006. | 05/15/2019.
637432 CG 8 |National Rural Utilities [P I . ...103.536 ...795,000 | ... 792,455 2,863 | oo [ e | e 6.550 02/14/2002. | 11/01/2018.
636180  BL 4 |NATL FUEL GAS 3.75 3/1/2023........coomiiirimrieiieniesisiesiise e e | 2FE | 147,977 | .. 101414 | 152,121 | e 150,000 | ... 148,791 207 [ e [ e [ 3.750 10/17/2013. | 03/01/2023.
63743F VP 8 |NATL RURAL UTIL 3.5 8/15/2029. ..100,000 |..... 98.398 | .... ...100,000 | ... 100,000 | vvvoeevirceireeiirs | e | e | e | e 3.500 02/17/2015. | 08/15/2029.
63946B AH 3 |NBCUNIVERSAL MED 2.875 1/15/2023........ | . ....30,473 |...101.070 | ... ...30,321 30,254 (GG TN NSRRI IOV 2.875 01/08/2013. | 01/15/2023.
647677 AJ 2 |NEW ORLEANS NAVY HSG LLC 5.754 i | el TFE | i 151,524 |..101.016 | .c.occcevneene. 151,524 | oo 150,000 | ... 151,343 (Y0 O OO PO 5.754 02/09/2012. | 12/15/2038.
651639 AL 0 |NEWMONT MINING 5.125 10/1/2019. 100,973 |...104.237 104,237 ...100,000 | ... 100,000 | cvvooeeverreiireiirs [ e | e | cereeeseienesenees | e 5.125 09/17/2009. | 10/01/2019.
651639 AM 8 | Newmoun Mining Corp . [P (ORI I 2FE| .. ...5,137,814 |..128.198 | ... ..5,375,342 4,193,000 | ............. 5,123,896 | .....cooovviinriiinnis [ e (12,695) [ ..oovvevriinniins | e | e 6.250 10/05/2017. | 10/01/2039.
654106  AD 5 |NIKE INC 3.625 5/1/2043..........cooooceeireiiceiieneiiesesiecesiesesissessssesesesssesesenes | s e | e TFE| e 103,500 |...100.564 | ............... 100,564 | ..ooooovvvernne 100,000 | ... 103,280 [CCI0) N [T USROS OO 3.625 03/23/2015. | 05/01/2043.
655844 BP 2 |NORFOLK SOUTHERN 3.85 1/15/2024...........cccoovvvemirvirieriiiiniicssiseivesienins | s e | 2FE| i 104,198 |...105.627 | ....cccceevvunee 105,627 | coovvvvvrine 100,000 | ... 102,701 (B97) | cevererrirrieens [ [ 3.850 03/01/2014. | 01/15/2024.
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655844 AW 8 |NORFOLK SOUTHERN 5.59 5/17/2025...........cocoumvveririirrieirieiieneiseniinesiiens | e o e | e 2FE| oo 282,726 |...114.839 | ..o 319,252 | ....... 278,000 | ... 278,000 [ ...oovvereevirrnriiens | cerevieeneiseneinenes | e | e | e 5590 |...... 5.590 [MN...... 12/15/2009. | 05/17/2025.
655855 FB 5 | Norfolk Southern Railroad Co VA............cccccuimiiiniiiiriinisssisssessneisniis | s e | 2FE ...4,749,420 |...161.436 .4,843,080 | ... .3,000,000 | ..o, 732,691 [ oo | {16,729 [ e [ [ e 7.875 |...... 4.166 |MN...... 07/24/2017. | 05/15/2043.
66765R  AZ 9 | Northwest Natural Gas Med-Trm NOte...........cccoerreerriineriiieriieniseneseseiiens | e e | e 1FE| .. ..4,571,720 |..126.153 | .... .5,046,120 | ..... 14,000,000 | .. LABT8213 | s | ereeeene(28,398) | e | [ 6.650 |...... 5401 |JD....... . 10/23/2009. | 11/10/2027.
66989G  AA 8 | Novartis Secs Invest Ltd Notes SRS I [0 I (i TFE ]| oo 4,022,480 |...103.306 | .............. 4,132,240 | ..ocvonneen. 4,000,000 | ...ccoornees 4,003,154 | ..ocvoevrriricnn | everieeeeee2,897) [ [ [ 5125 |..... 5.051 |FA ... v 80,292 05/27/2009. | 02/10/2019.
674599 BE 4 | Occidental Petroleum Corp BONdS...........ccocouurieereeireiiirieeceiseseessseiisneiins | e e | e 1FE ...2,027,888 |...109.462 .1,600,000 | ............. 1,678,921 | ..o | eerereeeene( 86,173 [ i e [ 9.250 |...... 5.942 (FA..... ...61,667 05/27/2008. | 08/01/2019.
674599 BM 6 | Occidental Petroleum COrp DEDS...........ccucuiverreeerreeireeieeiiseesiseseiseneieseies | s JU (U i I 1FE| .. 628,110 |...133.009 | ... ...500,000 | ... 576,515 | ..oovvveerrrinenrrnens | verrreeenn(5,512) [ o [ 7.200 |...... 5.251 |AO...... 08/24/2005. | 04/01/2028.
674599 BT 1 | Occidental Petroleum SEnior NOES.............rrerrrerrrerrresnneennesssssessesesnneens | e [P I (. TFE| 2,820,400 |..142.100 | ............. 2,842,180 | oo 2,000,000 | ... 2,512,708 | oo | cerereeenn(32,974) [ oo | e | s 8.450 |...... 5.361 |FA....... 08/10/2005. | 02/15/2029.
681919  AZ 9 | OMNICOM GROUP 3.625 5/1/2022............corvveereeerereeierereeseeeeceieesesiesesienes | e e | 2FE ...98,205 |...103.326 .103,326 ...100,000 | .. 99,012 | | evrrrrereereeni 208 [ e [ [ 3.625 |...... 3.875 [MN...... 10/17/2013. | 05/01/2022.
681919  BA 3 | OMNICOM GROUP 3.65 11/1/2024...........oovveirririrreriersiinnissisesesieseienis | e e | 2FE| .. ...50,548 |..102.744 | ... ..51,372 50,000 | .. 50,395 | ..ooverinriinrinnin | ervrrriennieenne(80) [ v [ [ 3.650 |...... 3.519 |MN...... 12/04/2014. | 11/01/2024.
68389X BD 6 | ORACLE CORP 3.25 5/15/2030..........cocmmveerreeemceeicesircesiesesiesesesessseenesiene | ceveees [V (U I TFE| oo 94,100 [...101.202 | .cooooverriinanee 101,202 | oo 100,000 | .. 94,833 | ..o | eererreneereen 322 [ e [ | 3.250 |...... 3.777 |MN...... 09/01/2015. | 05/15/2030.
68389X AV 7 |ORACLE CORP 4.3 7/8/2034..........cccooiiiiiriiriniiinsiseiiesississiiessisssisssieninns | cevine [ oo | eovessiieens [ e 1FE 102,750 |...111.258 111,258 ...100,000 | ... 102,412 (100) | evvveeereirieens [ [ 4.300 |...... 4.098 |JJ....... 07/17/2014. | 07/08/2034.
68389X AC 9 |Oracle Corp Global [ B ST B 1FE| .. ...3,058,620 |...101.148 | .... ..3,034,440 | ..... .3,000,000 | ............. 3,002,208 (7,339) | oo | e | e 5.750 |...... 5.491 |AO...... 05/27/2008. | 04/15/2018.
68389X  AK 1 |Oracle Corp Ser WI SrUnSec NOte..........c..rvvimrriirieiieriieneiseneisesieeseienees | cereees e | e 1FE| 2,945,250 |..104.295 | .............. 3,128,850 | ..cccvvunve. 3,000,000 | ... 2,983,145 8174 | oo [ e [ 3.875 |...... 4110 [JJ....... 02/08/2011. | 07/15/2020.
693506 AQ 0 |P P G Industries INC DEDENUIES..........ccverrrerrrirrrirerieeseiee i | e e | 1FE ..4,997,057 |...118.771 ..4,986,007 | ..... 14,198,000 (57,74B) [ ..o [ e [ e 9.000 |...... 7.167 |MN...... 02/20/2002. | 05/01/2021.
694308 GM 3 |Pacific Gas & EleCtric COMPANY............ccoovvemriveerreeiceiieceeiecesiesesiecesiesesienens | s [ (U i I 1FE| .. ...2,508,220 |...132.373 | ... ..2,647,460 | ... .2,000,000 (14172) [ oo | e | e 6.350 |...... 4541 |FA...... 07/01/2015. | 02/15/2038.
694476  AD 4 | PACIFIC LIFECORP SR NOTE SER 144A........coonmmvirrinirinneiiinesiissssienniins | s e | 2FE| oo 2,235,080 |..113.174 | oo 2,263,480 | ..o 2,000,000 (1,289) [ oo | e | e 5125 |...... 4.354 |JJ....... 10/01/2017. | 01/30/2043.
70109H  AJ 4 |Parker Hannifin Corp Med Trm Ser A..........ccc.coirveiimiiinmeiiennisssissneiseneissneiens [ o [P (U I 1FE ...3,150,085 |...134.059 ..3,170,495 2,365,000 (22,668) | .....coooovreerii | e | e 6.250 |...... 4.026 [MN...... 05/01/2015. | 05/15/2038.
70109H  AH 8 |Parker Hannifin Corp Med-Trm NOtES.........c...orvuerveemreiereiereireneieereiieneiins | oo JO I IOV 1FE| .. ..1,245315 |..101.328 | .... ..1,236,202 1,220,000 (3,106) | ..o | e | e 5.500 |...... 5.230 [MN...... 05/27/2008. | 05/15/2018.
70109H  AK 1 | PARKER-HANNIFIN 3.5 9/15/2022..........ccocooommvvirrriinniincissceisssiissniisniins [ o e | TFE| 100,000 |...103.418 | .....ccovvveene. 103,418 | oo 100,000 | ovvierreen 100,000 | oo [ e | e | s | s 3.500 |...... 3.500 |MS...... 09/09/2010. | 09/15/2022.
708696 BV 0 | PENNSYLVANIA ELEC CO SR NOTE SOOI U e | 2FE ...1,849,365 |...124.313 ..1,864,695 1,500,000 (2,534) [ oo | e | e 6.150 |...... 4434 |AO...... 10/01/2017. { 10/01/2038.
713409  AC 4 | PepsiBottling Group INC.........ccccuiiuiiniiiciiniiiisissiseissieseiesissiisssissinnss. | oo JP PR IO 1FE ..4,809,420 |...135.064 4,000,000 | .. (31,043) [ oo [ e [ e 7.000 |...... 5.518 |MS...... 07/18/2003. | 03/01/2029.
713448  BH 0 |PepsiCo Inc Sr Note . ..101.305 | ..............3,039,150 | ............. 3,000,000 | ... 2,994,529 | ..o | i 12,613 | oo | e [ s 5.000 |...... 5448 |JD....... 06/24/2008. | 06/01/2018.
713448 BR 8 | PEPSICO INC 3.125 11/1/2020. ..258,125 |...102.645 250,000 | ... 252,724 (912) 3125 08/23/2011. | 11/01/2020.
713448 CC 0 |PEPSICO INC 3.6 8/13/2042 . [P [ . ..100.323 | .......cc...... 100,323 | 100,000 | .. 97,748 55 | i | e | s 3.600 |...... 3.741 |FA...... ...3,600 | 04/05/2013. | 08/13/2042.
717081 DL 4 |PFIZER INC 2.1 5/15/2019........cccccocuuce [P [ . . ...100.168 ...500,000 | ... 505,591 (4,013) 2.100 |...... 275 |MN...... .10,500 | 09/21/2016. | 05/15/2019.
718172 AW 9 | PHILIP MORRIS IN 4.125 3/4/2043 e ...103.154 . ....100,000 | .. 96,893 67 w8125 08/12/2014. | 03/04/2043.
718172 AH 2 | PHILIP MORRIS IN 4.5 3/26/2020.............coomvuemrieireriinniiineiissesiesseeesenennes [P [ . . ..104.689 | ..............523,445 | ... 500,000 | ... 531,813 [ e | e (13,883) [ ..oovvevecrireriins | e | e 4.500 09/21/2016. | 03/26/2020.
718172 AC 3 |Philip Morris International Inc.................. [ [ . ..135.488 | ............4,064,640 | ..... .3,000,000 (18,079) [ oo | e | e 6.375 04/25/2017. | 05/16/2038.
72018Q AD 3 |Piedmont Natural Gas Inc Med-Term ..123.524 14,000,000 (24,911) <oern 7,400 09/03/2008. | 10/03/2025.
693476  BJ 1 |PNC Funding Corp Sr Notes ..105.567 | ..............5,278,350 | ..... .5,000,000 (5,424) | ..o | e | e 5.125 02/10/2010. | 02/08/2020.
73755L  AK 3 | Potash Corp Saskatchewan Inc ..120.928 | ............4,479,173 | ..... .3,704,000 (20,657) 5.625 12/18/2014. | 12/01/2040.
737679 DC 1 |Potomac Electric Pwr Co First Mtg. ...156.330 .2,055,000 (29,032) [ ..oocveverieniin | e | e 7.900 10/23/2015. | 12/15/2038.
69352) AN 7 |PPL ENERGY SUPPL 4.6 12/15/2021 . [ [ ceervrnennnnn 37,669 . 92.000 (278) | ceveveereeiseieees [ v [ e 4.600 08/01/2012. | 12/15/2021.
740816 AL 7 |PRES & FELLOWS 3.619 10/1/2037.........cvvviirriiniiinreieseieneseneiessiesenens [P [ . . ..106.359 | .............212,718 | ... 200,000 | ... 194,968 LG 20 OO PO POt 3.619 08/06/2014. | 10/01/2037.
741503 AW 6 | PRICELINE GROUP 3.65 3/15/2025....... [ [ . 2101769 | i 50,885 | 50,000 | .. 50,711 (8B) | vveveerererrires | cereiereieniiieneis [ e 3.650 06/01/2015. | 03/15/2025.
742718 CB 3 |Procter & Gamble COMPANY.......ccccoivuriviiierirriiiiniissiiesiesessesssissisesienes | veenes [P I (i 1FE| i 7,312,310 |...128.813 | .............9,016,910 | ...cceooneee 7,000,000 | ..ocvoreee. 7,245,431 (9,704) | ooovvevrrirerrin | e | e 5.500 10/23/2009. | 02/01/2034.
742718 AV 1 |Proctor & Gamble COMPANY..........cc.urvwerreeerierirerisneissesiesssssesssesessssenesns | wveees | oo | coneveveenns | cevens 1FE 4,295,430 |...145.467 | .............4,364,010 | ..............3,000,000 | ............. 3,954,195 | ..o [ e (59,995) [ ..oovvevuerireniins | e | e 8.000 08/10/2011. | 10/26/2029.
743315 AJ 2 |Progressive Corp e | s Y (OO 1FE| .. ...71,614 |...127.596 72,764 128 | e [ [ 6.625 11/04/2004. | 03/01/2029.
69362B  AJ 1 |PSEG Power Senior Corp NIS.........ccc.mviumriiiriiinciinsisssisssesssssnisniies | coneies [P L 2FE| oo 1,139,520 |...132.089 | ..............1,320,890 | ..............1,000,000 | ............. 1,097,944 (4,202) | ..o | e | e 8.625 08/20/2001. | 04/15/2031.
74456Q BA 3 |PUB SVC EL & GAS 3.65 9/1/2042........coviiiricriericeriseiseiiesiesesessssissessnes | coeees e | e 1FE ...94,500 |{...102.909 ...100,000 | .. 94,881 120 | oo [ e | 3.650 |...... 3.978 [MS...... ...3,650 |08/21/2014. | 09/01/2042.
74531E  AA 0 |Puget Sound ENErgy INC..........ccccourvieimiiiieiisniisssisssiessssssssssssssnssnnies | coneees [P (U I 1FE| .. .415,567 |...129.183 ...425,000 | ... 419,083 397 | e e | 7.020 |...... 7.219 [MS...... ceene.29,835 | 11/04/2004. | 12/01/2027.
747525  AJ 2 | QUAICOMM INC...ovvooiiiieieicecece e | s [ (] TFE| 3,162,750 |...107.736 | ..............3,232,080 | .....c.....cc. 3,000,000 | ...ccceeeen. 3,153,116 (5,862) [ .ovovveveeverenienn | e | e 4.650 |...... 4232 (MN.....| ........15,888 | ....... 139,500 | 05/01/2016. | 05/20/2035.
747525  AF 0 | QUALCOMM INC 3.45 5/20/2025..........ccvveerrreerrriereeeiiesssissssiesssissssissssinns | e [P U I AFE| oo 50,494 |...100.298 | .....ccoovvvvrnns 50,149 | .o 50,000 | .. 50,379 (C15) 1 TR EOSTOTRROROTOR DU 3450 |...... 3.333 [MN...oo.| o196 | 1,725 | 06/01/2015. | 05/20/2025.
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74834L AP 5 | QUEST DIAGNOSTIC 4.75 1/30/2020..........cocomrverrrereerieriieseiieseiseseiseneees | e 104545 | L 104,545 | ..ccvvvine 100,000 100,165 (TA) | oo | e [ e 4750 |...... 4.666 |JJ....... 06/25/2010. | 01/30/2020.
755111 BT 7 |RAYTHEON CO 3.125 10/15/2020..........cccovmummiiirienciinniissiisssissniissniins | s ...102.331 ...20,466 20,130 (23 [ OO PO 3125 |..... 2.881 |AO...... 09/01/2011. | 10/15/2020.
758202 AK 1 |REED ELSEVR CPTL 3.125 10/15/2022...........corveerreereeieceiiseseeieseeieseseeeens | s ...100.855 | ... .100,855 100,162 (B1) | o | e [ e 3125 |...... 3.088 |AO...... 03/09/2016. | 10/15/2022.
760759  AF 7 | Republic SErVICES INC NOLE.........cvvvurerrrrirrriirriisseiseeeeiessseesessesssessseenes | e 123700 | e 2,474,000 | ...ccooonve. 2,000,000 2,368,856 | ....covverieriiriinns | e (13,911) [ e [ e [ e 6.086 |...... 4531 |MS...... 10/21/2015. | 03/15/2035.
773903  AE 9 | Rockwell AUtomation INC DED...........c..ovveeeeeeeereeesieseeceseseeessesseessessesneennes | eennee | e | eeereienne T | oo 1FE ...1,613,184 |...131.101 ..1,533,882 1,170,000 | ..cccooeee 1,487,689 | oo [ s (10,014) [ oo | e | e 6.250 |...... 4221 |JD....... 05/13/2015. | 12/01/2037.
773903  AB 5 |Rockwell International Corp DEDS............cceeurvvemrriemreiireiiereieeceiieseeisssiienes | e Al 1FE| .. ..1,733,255 |..125.814 | ... ..1,887,210 1,500,000 . (9,705) | oo | e | e 6.700 |...... 5.548 [JJ....... 10/17/2003. | 01/15/2028.
783549  AZ 1 |Ryder SYStem INC.........c.oiriiuriiriiiriiineesessesseissesssessssssssssesnsnins | s [ o0 | coreiinns L 2FE| o 112,187 |..119.533 | .o 165,393 | oo 130,000 119,668 891 | s [ e [ 6.950 |...... 8.342 |JD....... 11/04/2004. | 12/01/2025.
797440 BH 6 | San Diego Gas & Electric 15t MHQ..........cccc.ourvveerreiereiieceiieneiseneeseneisseniiennns | eveeee [ v | cenevereen [ e 1FE ...3,299,397 |...120.273 ..3,296,683 | ... .2,741,000 3,087,778 | oo | e (33,705) [ ..o | e | e 6.000 |...... 4200 |JD....... 11/24/2010. | 06/01/2026.
797440 BJ 2 | San Diego Gas & Electric COMPANY...........coocuirieiiimiinmiirenirisniissinesiessenenns | vevenes A e 1FE]| .. ..1,692,945 |...133.630 | ... ..2,004,450 .1,500,000 | .. ...1,661,797 (4,804) | ..oovverrrienris | e | e 6.125 |...... 5.241 |MS...... 12/08/2009. | 09/15/2037.
803111 AM 5 | SaraLee COmp......covuuuciiiciiriiereieseeeseseseiiesesieseseeseseesesieseseesssissesis | oveeee | oo | coveviinns (] 2FE| oo 3,742,850 |..115.718 | .............. 4,050,130 | oo 3,500,000 | .....cccce... 3,669,258 (TA43) | oo | e | e 6.125 |..... 5.640 [MN...... 01/30/2004. | 11/01/2032.
808626 AG 0 | Science ApPlICAtIONS INt...........ccoveuriverrreiririiieriieereiseeeieseiseseieseiseneisneiens | eveeee | er | cennvereene [ i 3FE ..1,971,000 |..... 99.279 .1,985,580 | ... .2,000,000 818 [ e [ e [ 5.500 |...... 5.600 |JJ....... 06/23/2003. | 07/01/2033.
808626 AE 5 | Science Applications Int Ser 144A.............ccccoevervvineiinnciisnniisnniissnienniissnies | v [ or | ceveieienn [ s 3FE| .. ...3,009,250 |...113.750 | ... ..3,412,500 | ... .3,000,000 . (2G5 SOOI ST PO 7125 |...... 7101 [J....... 09/26/2002. | 07/01/2032.
81619P  AA 5 |Select Notes Trust SPEC PUID..........ccocuuerrverriiireiiereiiseeiisseeisessiseseiseseinens | ceneeen | o [ eeveveneiins | cveeeeeens 2| e 271,314 |..110488 | ... 299,769 | ....... 271,314 271,314 | o | e [ e [ e | e 5.970 |...... 5.970 |MON.. 11/04/2004. | 02/22/2033.
824348 AL 0 | Sherwin-Williams Company Debenture.............ccoeuvrerinrennriniiverinnineniniennis | eevnnee | [reverirenn | s 2FE ..2,082,000 |...126.925 ..2,538,500 2,000,000 | .... 2,046,487 (3,555) [ veooveeeereeerreeercns | eeveercenereenrceneens | e 7.375 |...... 7.025 |FA....... 02/06/2002. | 02/01/2027.
835415  AH 3 | Sonat Inc Corporate DEDENUIES..............cvvuurvemieiirreiieeieeeeeeesieeeeeieneiiens | s A 2FE| .. ...1,163,822 |...100.382 | ... 1,174,469 1,170,000 | ..cccovvvnnee 1,169,951 563 [ ..o | e | e 7.000 |...... 7.051 |FA....... 03/04/1999. | 02/01/2018.
837004 BV 1 |South Caroling Elec & Gas 1St Mig........c...vvvverrrrierriineeiineiseeiessiissssiieniins | e [ v | ceveviiens o 1FE| 2,544,611 |..126.923 | .............. 2,747,883 | oo 2,165,000 | ..o 2,424,113 | oo | e (12,026) [ ..oovverrrireriins | e | e 6.625 |...... 5401 |FA...... 03/23/2004. | 02/01/2032.
837004 BY 5 |South Carolina Elec & Gas 1St Mig...........cccccuurvveincriineiiicriisnnisscissniiennis | e [ or | cereieieen [ s 1FE ...2,019,180 |...102.671 .2,063,420 | ... .2,000,000 | .... 2,001,497 (1,712) | o e | e 5.250 |...... 5.157 |MN...... 11/18/2003. | 11/01/2018.
845743  BL 6 | Southwestern PUbiC SEIVICE CO............oorvuerivirceiireiiieneiseneiseseiseseiseseiienes | wveree [ oo | cereviennns | cevens 2FE ...3,085,200 |...126.401 | .... ..3,160,025 | ... .2,500,000 | ...oooonne 3,070,220 | ..o | e (14,980) [ ..ooovveverrireniins | e | e 6.000 |...... 4226 |AO...... 03/27/2017. | 10/01/2036.
852060 AG 7 |Sprint Cap Corp. 104875 | 1,048,750 | ..........ccc. 1,000,000 995,363 3194 | s e [ 6.900 |...... 7.271 [MN...... 05/18/1999. | 05/01/2019.
854403  AD 4 | STANFORD UNIV 4.013 5/1/2042..........coooreririeeiereeieneeieseeisesesiesessneiienes ...110.230 .110,230 ....100,000 102,180 [653C) N TR SOOI OO 4.013 |... 3.874 |MN...... 08/21/2014. | 05/01/2042.
85590A AR 5 |STARWOOD HOTELS 4.5 10/1/2034 ...106.488 23,711 A8 | e | e s 4.500 |...... 4.956 |AO...... 12/09/2016. | 10/01/2034.
863667 AH 4 | STRYKER CORP 3.375 11/1/2025..........ovveereeereeeceieneeeseeieseseesesiesenenas ...102.532 (CY0 ) TR IO DO 3.375 |.....3.251 |MN...... 11/04/2015. | 11/01/2025.
86722T AB 8 |Suncor Energy Inc Note ...139.486 (36,394) .....5.850 10/02/2014. | 06/01/2039.
86787G AE 2 | SUNTRUST BANK 5.4 4/1/2020.................. ...106.278 12,191 (C£5) ) SO OO OO 5.400 04/25/2012. | 04/01/2020.
36158F AD 2 | SWISS RE SOLUTIO 7.75 6/15/2030 ...137.803 490,227 445 7.750 01/27/2009. | 06/15/2030.
36158F AB 6 |Swiss RE Solutions Hidg Corp... ...104.460 3,600,000 ...3,628,862 (23,266) ......6.450 02/04/2005. | 03/01/2019.
871829 AD 9 |Sysco Corp Debentures. ..127.764 ....450,000 | ... 494,549 (3,538) | ..o | e | e 7.160 04/16/2003. | 04/15/2027.
871829  AF 4 | Sysco Corp Debentures. ..123.707 1,000,000 | ..ocovvennee 1,083,442 (5,897) [ ooovverrvieniins | e | e 6.500 01/30/2004. | 08/01/2028.
871829 AJ 6 | Sysco Corp Notes: ..119.817 .2,000,000 | .... 2,316,072 .(11,925) .....5.375 04/03/2012. | 09/21/2035.
239753 DL 7 |Target Corp . ...125.425 1,580,000 | ...ccoovvnnee 1,892,780 (22,903) [ ..o | e | e 6.650 11/03/2011. | 08/01/2028.
87612E AK 2 |TARGET CORP 6.35 11/1/2032 ..129.761 250,000 247,403 102 | e [ [ 6.350 04/16/2008. | 11/01/2032.
87612F  AB 9 |Target Corp Med-Term Notes ...101.126 .1,000,000 997,716 5,891 w4875 08/21/2003. | 05/15/2018.
87612E AU 0 |Target Corp Note.......cccoormrveemrriennienns ..146.137 2,500,000 | ...ccooouee. 3,526,733 | ..oooovvcieriniinns | i (32,908) [ ..ocvvvvvrrivriins [ e [ 7.000 08/09/2012. | 01/15/2038.
881685 AX 9 |Texaco Capital Corp Debentures.. ..153.849 | ..............769,245 | ... 500,000 634,309 (B,174) | oo | e | e 8.625 04/16/2003. | 11/15/2031.
881685 AV 3 | Texaco Capital Corp Debentures... . 2121014 | 121,014 | 100,000 100,711 [(ET4 ] TSI ORI PR 8.875 11/04/2004. | 09/10/2021.
881685 AN 1 | Texaco Capital INC DEDENTUIE..........c.vvvviviriieiienicieriesiesiesiesinies [ e | o [ everirenis | v 1FE| oo 931,920 |...114.428 | ................ 764,379 | oo 668,000 725,807 | ..o | e (23,984) [ oo [ e [ 9.750 10/30/2006. | 03/15/2020.
883556  AX 0 | Thermo Fisher SCIENtfIC INC..........v.crverreerrreernreeseeeseresneessneesssssssnessnnees | veeee | oo | vevevnnene [ eevens 2FE ...5,113,000 |...106.354 .5,317,700 5,000,000 25,041,018 | [ s (11,8671) [ oo | e | e 4.500 03/01/2011. | 03/01/2021.
884903 BH 7 | THOMSON REUTERS CORP........coouviiimriiiiiiinnisiinniesiesissiisssissiieniens. | covenes | o [ vveriienis | vevees 2FE ..1,783,110 |...121.188 | ... .1,817,820 1,500,000 ..1,781,809 (1,301) [ oo | e | e 5.850 10/27/2017. | 04/15/2040.
886546 AD 2 | Tiffany & Company Senior NOte.........cc.c.courvuumriiimeiiireiieneisscisseisseinniis | s 101229 | 2,024,580 | ..ocooveeene. 2,000,000 2,066,144 (177727 OO DO I 4.900 10/01/2016. | 10/01/2044.
88732J  AX 6 | TIME WARNER CABL 4.125 2/15/2021.........cevvuervieereeiereeirsceieecesiesenissenins | s ...103.039 55,000 55,560 (169) [ cvveoeevereeriienes [ e | oo 4.125 05/01/2012. | 02/15/2021.
88ESC5 AF 1 | Times Mirror COmMPany ESCIOW..........c.coverreremireinnnniernnsneeersnsseesensssssseenes | ovnee | oo | vervnnieees T | eviveiiennd [T [ s 0.001 11,139,000 | ..cvvvvrne. T ] e | e | e | e | 6.610 12/04/2013. | 09/15/2027.
88738T  AA 8 |Timken Company Med Term NOES............cc..evveeecreeeereeeesieeessesssissesissnsiens | eonvnes | o | eevieneiies | e 2FE| s 884,820 |...119.566 | .............. 1,195,660 | .....cooeonve 1,000,000 927,000 4415 | e | e | e 6.875 11/20/2001. | 05/08/2028.
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891027  AF 1 | Torchmark Corp Senior NOES...........cocrvuereuereiieceiieceiinceiissesiesssiseesienens | wveees [ er | ceeevireenes | cevens 2FE| .o 2,927,592 |..120.284 | .............. 3,247,668 | .............. 2,700,000 | ...oocceen. 2791147 | o | e (13,511) [ oo | e | e 7.875 |...... 7109 [MN......| oo 27,169 | ....... 212,625 | 07/23/2002. | 05/15/2023.
891092  AD 0 | TOr0 COMPANY.......couurrieirriinriesnineiessniinniesssssssssnsssssssssssssssssssnssens | wvenes | oo | conevienns [ o 2FE 831,692 |...126.610 1,012,880 | ....... 800,000 819,553 (1,384) | oo e | e 7.800 |...... 7.436 11/04/2004. | 06/15/2027.
891490 AR 5 | T0SCO COM DEDENIUIES..........oocvveeeeeeecrecriesieseeeeise e sssssnnns | seeees [ [ 2FE ...3,641,010 |...132.624 | .... .3978,720 | .ccoovenves 3,000,000 | .coooeeeene 3,350,205 | ..o | e (28,476) | ..o | e | e 7.800 |...... 6.096 12/10/2002. | 01/01/2027.
89233P  6R 2 | TOYOTA MTR CRED 3 10/25/2032.........c00cemrererrirenrirsneinsseissssisssssssssinnnes | ceveees 2| 1FE 100,000 |..... 97.645 | ...cccovirns 97,645 | oo 100,000 100,000 | ovouvvnrirerierienes [ e [ e | v | e 3.000 |...... 3.000 10/09/2012. | 10/25/2032.
89233P  7J 9 |TOYOTAMTR CRED 3 2/4/2033...........ccoommvriimriieeiseeeiseniisseeieseisesessenenes | ceveees . 2] 1FE 98,250 |..... 97.430 97,430 ....100,000 99,240 TA5 | oo [ e [ e 3.000 |...11.379 05/28/2013. | 02/04/2033.
89352H AE 9 |Trans Canada Pipelings LTD NOES..........cccucrrvermrrirreiereiiseiisneieseiissseiins | cevinas Al (] TFE| s 5,687,790 |...146.122 | ... 6,195,573 | ..... 4,240,000 | ............. 5,556,805 | .....ooorrrirrriiiinies | e (36,528) [ ...ocvevurrireriins | e | e 7.250 |...... 4.851 03/01/2014. | 08/15/2038.
893472 AA 8 | Transamerica Cap Co Gty PVt PIemnt...........cccooovvviimviinniiineiisneiiesniisseicinnns | e [ or | cevniiinnns [ e 2FE| oo 1,580,693 |..111.813 | ....cc........ 1,677,195 | oo 1,500,000 | ...cccooeuuee 1,544,270 (3,449) | oo | e | e 7.650 |...... 7.197 11/04/2004. | 12/01/2026.
893570 BM 2 | Transcont Gas Pipeline Corp DEDS............ccocuecverererveereseieesrsesiesseseiessssssis | eveenn | o [ eemriennn | e 2FE ...1,214,068 |...124.923 ..1,605,261 1,285,000 ..1,244,032 3,002 | oo [ e [ 7.250 |...... 7.752 09/26/2001. | 12/01/2026.
902494  AZ 6 | TySON FOOUS INC.....oovvvvrieeieiieriieiieniniiesiiesiesisssssssisssiessensssnssenssnnnins | eovnnee | o | vevererenn | e 2FE]| .. ..3,409,015 |...112.937 | .... 3,733,697 | ..... .3,306,000 ..3,404,815 (3,883) [ oo | e | s 4.875 |.... 4.616 12/01/2016. | 08/15/2034.
907818 DM 7 |UNION PAC CORP 2.95 1/15/2023.........ccooivrerreerieriesessersssssssessesssssiesnses | eovseen | oo | eerrvenies | cereee TFE | i 41,878 [..101.746 | .....ccooonnnn 40,698 | .....coveinnn 40,000 | .. 40,985 (182) [ coveoeveervieenes [ e | e 2.950 |...... 2428 01/08/2013. | 01/15/2023.
907818  DF 2 | Union Pacific COM.........ccuuumiimiiriciininniiciississisnsissiiesississsssessissisesssns | eovenes | o [ eevenenenn | s 1FE ..2,183,054 |...120.835 ..2,199,197 11,820,000 | ............. 2,162,154 (8,683) [ ..ovveuevriieiis | e | s 5.780 |...... 4.450 07/06/2015. | 07/15/2040.
911312 AR 7 |UNITED PARCEL 3.625 10/1/2042........cevvveirrviirreiseeensneesssessssssessssssssnssnns | eveeee | oo | voveveinnens | cevens 1FE| .. 104,000 |...101.453 | ... 101,453 ...100,000 | ... 103,737 (95) | ovvveereeriins | e [ 3.625 |...... 3.400 03/01/2015. | 10/01/2042.
911308  AA 2 |United Parcel Service Amer INC Deb...........cooccueerviiriineeirireiiineeiieseiseneiienes | wveeee [ v | ceveviveeens | covens 1FE| 6,370,940 |...113.268 | ............. 5,663,400 | ...coovenene. 5,000,000 | ...coceeeen. 5,334,419 | .o [ e (136,603) | v | e [ e 8.375 |..... 5.189 06/22/2009. | 04/01/2020.
911308  AB 0 | United Parcel Service COrp DebS.........c..oovvvriricerinciierienisisesinenenisseinnes | eovenee | o [reverirenn | s 1FE ..1,210,463 |...143.140 ..1,309,731 ....915,000 ) [ e | e [ 8.375 |...... 5.810 09/16/2003. | 04/01/2030.
911312 AJ 5 | United Parcel Service INC SENOE..............ovveeeereeeseeeeesieeseeesesseesseesseessseeneiens | eennee | e [ eeerernne T | oo 1FE| .. ...5,266,469 |...137.804 .5,384,002 | ..... .3,907,000 ) TR SOOI PR 6.200 |...... 4.030 01/04/2012. | 01/15/2038.
913017 BV 0 |UNITED TECH CORP 3.1 6/1/2022..........cvvveerreeeeiereeeseesinesssssssssessssnssins | wveeee [ v | vevvvireenns | evvens AFE | oo 74,308 |...101.906 74,623 T [UTOOTORTIN ORI IO 3.100 |...... 3.223 10/02/2013. | 06/01/2022.
913017 BT 5 |UNITED TECH CORP 4.5 6/1/2042..........ccoovoiireeireeireiieseisneissesssnnissnniens | venes [ oo | coveviinnns | eovens 1FE ...110.996 . 50,186 () [ ISR OO 4500 |...... 4.475 03/13/2014. | 06/01/2042.
913017  AS 8 |United Technologies COrp DeD...........ccccuuurvueriuireriireiiieeiiecesieeesieeseisssiies | e [ 1FE| .. ...118.049 6,754,000 | ............. 7,404,996 | ..o | i (183,731) | v | e [ e 8.750 |...... 5.400 12/20/2006. | 03/01/2021.
913017 BA 6 |United Technologies Corp Debenture. ... | s B - L TFE| 2,378,080 |...138.046 | .............2,760,920 | .............. 2,000,000 2,240,640 | ..o [ e (QEHAS ) USRI DO I 7.500 |...... 6.051 08/01/2003. | 09/15/2029.
91311Q  AC 9 |United ULlIIES PLC..........ccoovuereeireiirceiseiesceiseeeieessiesssisesscssssssssssssenesins | e [ SO I 2FE 397,724 |..122.814 ...400,000 | ... 398,539 L OURRURRRORSROS IO BN 6.875 |..... 6.924 11/04/2004. | 08/15/2028.
918204 AR 9 |V F COrp NOt.......oouiiiiiiiiiciissiiieisiinisissi e | soenes [ 1FE ..2,084,023 |...125.460 | ..............2,597,022 | ..... .2,070,000 | ....ccooeuce 2,078,840 (403) | vvveerrriens [ [ 6.000 |...... 5.965 05/06/2009. | 10/15/2033.
920253  AF 8 | VALMONT INDUSTRIES INC........ccooriiiriiiiriiiereiseneiseseseseessessessssssisens | s 2| ... 2FE 4,067,680 |...104.980 N 14,000,000 | ............. 4,067,459 (221) | cevereererineinens [ e [ 5.000 10/27/2017. | 10/01/2044.
92343V BT 0 |Verizon Communications Inc ...130.898 ..2,617,960 .2,000,000 | .... 2,510,333 (5,007) .....6.550 07/01/2017. | 09/15/2043.
92344G AM 8 | Verizon Communications Inc ..137.193 ..3,038,825 | ... 2,215,000 | ............. 2,786,928 | ..o [ e (30,851) [ oo | e | e 7.750 01/15/2014. | 12/01/2030.
918204 AV 0 |VF CORP 3.59/1/2021.................. ...103.258 .154,887 ....150,000 150,847 (214) 3.500 08/23/2011. | 09/01/2021.
92553P AR 3 |VIACOM INC 3.25 3/15/2023.........covoemreererreeserensrsnsiensesnesnsssssssssssssssnsssnnse | covvees | oo | evvvenriens | eeeni2FE | v 100,193 | . 97.295 100,000 100,129 (22) 0003250 02/06/2015. | 03/15/2023.
92553P  AZ 5 |VIACOMINC 4.85 12/15/2034...........ooovveierriireiineiseneiisneissnsissnssssnssssnennns | cenen | o [ eevvennins | e 2FE | 31,483 | L. 96.407 32,090 132 | e [ [ 4.850 12/09/2015. | 12/15/2034.
927804 FG 4 |Virginia Electric & POWer COMPANY.........cccoouerreieiririeriseieineiesseieesesessessesessenses ...172.698 . )} USSR IFURPUTRRRRTOOR DUSP 8.875 01/15/2015. | 11/15/2038.
929903 AM 4 | Wachovia Corporation Sub Notes . ...119.810 ..5,990,500 ) ......5.500 05/15/2013. | 08/01/2035.
931142 CJ 0 |WAL-MART STORES 5.8 2/15/2018............covrueeerreemeeeereeesenienesessseeesssnsinns | eveeee | oo | cevevvinens | cevens 1FE ...28,426 |...100.442 25,111 25,058 (AB3) [ covooevecrieenes [ e | e 5.800 09/03/2009. | 02/15/2018.
931142 BF 9 |Wal-Mart Stores Corp NOtES...........c.vveuiieiiniieiienirississiesiesesssssessissis | e | o | vevevirenis | vevens 1FE .11,094,123 |...145.608 12,532,481 | ..... 8,607,000 | ........... 10,387,338 | ..o | v (104,085) | ...ooovevnvirinis [ e [ 7.550 08/10/2011. | 02/15/2030.
931422 AH 2 |WALGREEN CO 3.1 9/15/2022. ...100.495 .100,495 100,000 100,000 .3.100 02/21/2013. | 09/15/2022.
931422  AE 9 |Walgreen Company NOES.........cccccueverrviureriiieiesieissses e sessssanns | evveees ...103.047 ..1,023,257 ....993,000 995,175 5.250 03/24/2009. | 01/15/2019.
931427  AC 2 |WALGREENS BOOTS ALLIANCE INC.........coovviimiiiniiineiiinsiesseieesesisssiinnns | s ..107.985 | ............2,159,700 | .............. 2,000,000 | ......cco.... 2,167,714 | oo [ cerriieeeeena(80B) [ o | s | e 4.800 10/04/2017. | 11/18/2044.
25468P  CX 2 |WALT DISNEY CO 3.7 12/1/2042........ovoeeeeeereeereereereieeeeseesesessssssssessessssns | eevene | oo | evenerienns | oeens 1FE]| .. 190,549 |...101.135 | ................202,270 | ....... 200,000 191,251 | oo | 202 | i | e [ e 3.700 04/15/2014. | 12/01/2042.
254687 AH 9 | Walt Disney Company DEDENUIES.............c..rurmeveriiniiinerieririninnisiissieniens. | e | o [ vverirenis | vevens 1FE| oo 749,722 |..121.390 | .oocoeeerrnn849,730 | i 700,000 T49,563 | ..o | e (18) | v [ [ 7.550 11/04/2004. | 07/15/2093.
25468P BW 5 |Walt Disney Company Med Trm NOtES...........c.ouvueirriemeeimeesnneiisneissneiinnes | ceveeen | oo [ eeveveneins | e 1FE ...2,820,020 |...138.268 ..2,765,360 | ... .2,000,000 2,665,720 | ...ovoevvrecririenin | oo (34,580) [ oo | e | 7.000 03/14/2013. | 03/01/2032.
25468P CK 0 |Walt Disney Company Med-Trm NOtES.........cccoevuiivmiiniiinciierisiiiniissiseiienes | ceveeas [ 1FE]| .. ..4,117,520 |..103.938 | ... ..4,157,520 4,000,000 | ............. 4,017,566 | ...ocoorveririicnni [ ernreeend(13,762) [ i [ [ 5.500 03/24/2009. | 03/15/2019.
93884P  CU 2 |Washington Gas Light Co Med-Tm..........cccccoimmmiimimiiiinneiinniisnniissnissnsisnnis | coveis | o [ eeviennins L TFE| i 1,180,760 |...128.466 | .............. 1,284,660 | .............. 1,000,000 | ..cccooovreee 1,105,348 | ..o | v TBAT) [ i [ [ 6.810 03/23/2004. | 03/13/2028.
94106L AV 1 |Wast Mgmt Inc Del Gtd SrINOLES............cvveurieereriireriirerieeeieeseieeneisesinnnees | eveeee [ v | cerevneen [ e 2FE ...1,598,522 |...132.121 .1,710,967 11,295,000 | ...oooouee 1,582,010 [ ..oovveerernnciireens | vvrereeenne(T543) [ o e [ 6.125 10/01/2015. | 11/30/2039.
94973V BJ 5 |WELLPOINT INC 3.5 8/15/2024...........cocovrvverriiinrienrieneisneisneiisseiesnnies | coneees [ (P 2FE 51,000 |...102.077 50,000 50,744 | ..o | e (99) [ v [ e [ 3.500 06/01/2015. | 08/15/2024.
94986R KV 2 |WELLS FARGO CO 3 8/2/2027..........covveerreereriereeeeneeeeseeissessssesissessssennns | cevinns 2] 1FE 100,000 |..... 99.405 | ..o 99,405 | ..coovvrinns 100,000 100,000 | ovvooeeeerceireeiirs | e | e | cereeeseeneenens | oo 3.000 07/26/2012. | 08/02/2027.
94974B  FJ 4 |WELLS FARGO CO 3.45 2/13/2023........cccevuiviniinriniinsisesiesississnsiessinenns | veviee | oo | eoeniiinens | e 15 205,097 |...101.961 | ..ccccovvvnuven. 203922 | ...... 200,000 203,841 (684) | coveverrererrienns | e | e 3.450 02/05/2016. | 02/13/2023.
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value 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
959802 AL 3 |Western Union Co/ COM Gtd 5.253%..........ccveuurveemerveierrieniieneieneisseneineneins | veees [ v | cerevireenns | cevens 2FE| o 4,186,240 |...105.405 | .............. 4,216,200 | .oocoerenenne 4,000,000 | ....ceeeen: 4,050,087 | .ooooevireriieniins | s (20,634) 5.253 |..... 4.661 [AO..... | cocvee 52,530 | ........ 210,120 | 05/06/2010. | 04/01/2020.
969133  AG 2 | Weyerhaeuser CO SrUNSECUIEd...........ccccoumvivmiiirriinnisssiisseissssssssenens | cvenns [ oo | covvviinnis | covens 2FE 618,150 |...117.886 | .................589,430 | ....... 500,000 533,687 (T817) | oo e | e 9.000 |...... 6.930 [AO...... /45,000 | 10/01/1998. | 10/01/2021.
969133  AM 9 | Weyerhaeuser CO St UNSECUIEA.............ccvuuurvuerieiereeiereiieneeessesiesesisnesienens | wvenee | v | cerevirennns | covens 2FE ...1,000,000 |...100.192 | ..............1,001,920 | .............. 1,000,000 | ...ccovvennee 1,000,000 [ .ooovvereiieriiiens | e [ eevieeeeisenenenes | e | e 7.000 |...... 7.000 [FA....... .70,000 | 01/28/1998. | 02/01/2018.
962166 AS 3 | Weyerhauser Company DEDENUTES...........cc.vvrivriniirernnieiniisniseenisersnneniens | veviene | oo | evvverenins | voeees 2FE | i 423,612 |...117.406 421,405 (201) [ overrrerrnreirens | eerreeiersniseeenines [ 7125 |..... 7.051 |JJ....... 10/23/1998. | 07/15/2023.
96332H CD 9 |WHIRLPOOL CORP 4.85 6/15/2021...........cvoerveierieeceeieneeissenessesissesesnnnens | eevree | oo | vereiiiine | ceeeee 2FE ...53,110 |...106.986 51,331 (352) | cevermeermeeinrernens [ erveerenineenserienns [ e 4850 |...... 4.017 |JD....... 06/26/2012. | 06/15/2021.
969133  AK 3 | Willamette Industries INCOMP DEDS............ccvueurvuemrriereiiriiieceiiseniissesisensinnns | wveees [ v | cevevireenns | cevens 2FE .875,138 |...128.410 859,236 (G TA 4] [N ISR IO 7.850 |...... 7482 [J....... 11/30/2001. | 07/01/2026.
969457 BG4 |WILLIAMS COS 7.875 9/1/2021........coooriereieriisreiissiisesessesssssseisnines | s ...116.000 28,650 (915) | vevereermerirneriens [ e [ s 7.875 |...... 3.590 |MS..... 09/21/2012. | 09/01/2021.
969457  BU 3 |WILLIAMS COS INC 3.7 1/15/2023..........cvvverrerirreriieieieeeiesseiseseiseseisssiis | s ...100.000 50,811 (RL55) ) U ORI DR 3.700 |...... 3.347 [J....... 01/08/2013. | 01/15/2023.
96950F AG 9 |WILLIAMS PARTNER 4.125 11/15/2020........ccuvmurriereriiireinsissisnsssiersssssesenens | covenns ...103.896 25,511 (RLCT4 T SN ISR DR 4125 |.... 3.373 |MN...... 04/10/2012. | 11/15/2020.
976656  BP 2 | Wisconsin EleCtric POWEE COM..........ccureveurruerieiireeeieseisessesseesiseneessenesnnne | wvenes | oo | cenevevennes | covens 1FE| i 7,200,690 |...123.063 | .............7,383,780 | ..............6,000,000 | ............. 6,798,218 | ..o | e (58,099 [ ...ovvevurrireniins | e | e 6.500 |...... 4.867 |JD....... 10/25/2010. | 06/01/2028.
984121 CJ 0 | XEROX CORP 3.8 5/15/2024...........cooocvvvcriiiiiiniisniiciiesisiissississssssisens [ s | o [ vveniienis | oo 2FE ..49,643 | ... 97.676 49,750 34 | [ [ 3.800 |...... 3.889 |MN...... 09/17/2014. | 05/15/2024.
984121  CD 3 | XEROX CORP 4.5 5/15/2021.........cccuuiiiieiinieisnicssniesssicsssiesssissssssssssssssnnsens | evnnne | oo | conneesnnee | covees 2FE ...53,959 |...104.557 | ... 51,735 [CY20) [T (RO P 4.500 |...... 3.403 |MN...... 01/08/2013. | 05/15/2021.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer ObIGations. ..o | e 853,384,678 XXX | 887,641,046 | .......... 738,332,121 | ......... 822,791,127 | oo 0] . (4,937,707) 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
55265K X4 6 |MASTR ASSET SEC TR 2003-11 2A8 5.5.........civeereeceeieceeieseniecenisnsiienns | ceveeen | o [ ceviennnens .100.325 | 12470 | oo 12,130 12,665 (203) [ oo [ e | e 5.500 |...... 3.305 |MON.. 04/11/2011. | 12/25/2033.
55265K 6V 6 |MASTR ASSET SEC TR 2004-1 5A19 5.5.......oomrveirriiireisneeinsssissesisssiinens | cevvien | o0 [ evvieeniens 2101440 | s 13,752 | oo 13,557 13,557 | ovvieerineriinennes [ v | e | e | e 5.500 |...... 5.468 |MON.. 08/31/2012. | 02/25/2034.
74160M  GL 0 |PRIME MTG TR 2005-1 1A3 5.35........ooiriiiriinniiceiisssiisssisseesnsessnieons | s ...102.255 2,045 | 2,000 | 1,878 (B2) [ oo | e | s 5.350 |...... 6.214 |MON.. 01/28/2011. | 03/25/2035.
74434T P4 3 | Prudential Home Ser 1993-B3-A6..........cccuiiiiiiiiiinniioriiisssniesssieseseisseseiessiens | coneees ...100.413 .3,400 3,386 | ...... 3,377 1] |, [ 6.750 |..... 6.855 | MON... 12/30/1993. | 01/25/2024.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities .30,982 PO S 31,366 | .o 31,073 | o, 3TATT | oo 0 (234) 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
61764X 4 [MORGAN STANLEY BK AMER MER LYNCH........c.oocoossossessrsssris L] [t e 232,150 |....99.400 [ oo 230,307 | ...... 231,697 232,110 9) s | serssesesseses | 1548 |....1.520 [MON... | oo 299 | o 3,611 | 11/02/2016. | 03/15/2048.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHES. ..o v 232,150 XXX 230,307 | ....... 231,697 232,110 (9) 0 0 XXX XXX XXX ] e 299 | e 3,611 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... 853,647,809 XXX .887,902,719 | .......... 738,594,891 | ......... 823,054,714 | .ocoocvvvicee0 [ (4,937,950) 0 0 XXX XXX XXX |....12,531,299 |....44,317,038 XXX XXX
Totals
7799999.  Total - ISSUET OBIIGALIONS. .......ovuuieeciee s | e 901,131,228 XXX ..936,705,577 .783,820,187 | ......... 870,169,213 | ..ccooovovvcien0 [ (5,023,054) 0 0 XXX XXX XXX |....13,093,593 |....46,610,611 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities. 5,107,121 XXX ..5,249,571 4,748,858 ...5,037,530 (10,163) 0 0 XXX XXX XXX 9,787 XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUMHIES. ..o | cnvessie 232,150 XXX | 230,307 | e 231,697 232,110 (9) 0 0 XXX XXX XXX | o299 XXX XXX
8399999, Grand Total - BONGS............cvvuuiiiiriiiiieiiieeieieer e | i 906,470,499 XXX | 942,185,454 | .......... 788,800,742 | ......... 875,438,853 | .....oooovvrrernn. 0. (5,033,226) 0 0 XXX XXX XXX |....13,113,679 |...46,891,671 XXX XXX
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SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
Current Year's
F Rate per Unrealized Other-Than- Total Foreign
or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange NAIC
ei|  Number of Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment BJ/AC.V. Change in Desig- Date
CUSIP Identification Description Code |gn Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) / Accretion | Recognized (15+16-17) B/A.C.V. nation | Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
007924 40 0 [AEGON NV......oiiiiiireiineisncisssisssisssssssissssssssssssssssssssssssnnsees | cnsnens | s | s 2,500.000 25.00 ..63,257 | ...... 25.950 | .coorieiennn84,875 | 83,257 | i [ 4,266 ...P2LFE |01/08/2013.
02361D 87 8 |Ameren lllinois Power Co 4.26% Pfd...........cc.oorvvemereeereerinciinnciineniiinns [ oo [ e | cevvieneis 50.000 | ..ooovverrerienns [ e | e 5,100 |..... 101.750 | .. ..5,088 5,100 213 ...P2UFE | 11/06/1950.
02361D 86 0 |Ameren lllinois Power Co 4.42% Pfd........c..ccocomruviviiicnninenieniniinnninnns [ oveine [ oo | v 500.000 ..50,646 | ..... 99.826 | ...oovviriinen 49,913 | ........ 50,646 2,210 P2UFE | 11/22/1963.
064058 20 9 | BANK OF NEW YORKMELLON.........coocviimriireiieneiiecesienesiesenisnnnenns | cvenene | s | e 2,100.000 25.00 ..52,860 | ... 25.140 52,794 ...52,860 2,730 P2LFE | 02/24/2015.
808513 40 2 | CHARLES SCHWAB CORP.........ccooomriviririneiinneeiseriseneissssisessisnsseins | ovneees | oo | oeeees 2,000.000 ..53,863 | ...... 26.880 | .. 53,760 ...53,863 3,000 | covveorrieriiiene [ e [ s | e | eneenneennsnnn0 | s | s P3L | 02/09/2016.
12542R 20 9 | CHS INC..oomiiiiiceiceecseeseesesessssisesissssessssessssisnnsinns | cevess | oee | oo 16,000.000 400,000 | ...... 30130 | oo 482,080 400,000 32,000 [ oo [ | e | e | o0 | s [ P3L | 11/04/2004.
207597 30 3 |Connecticut Light & Power COMPaNY...........cc..courvwreeemmereremeeiesireneirns | wverees | won | coerneens 500.000 ...22,250 24,081 | coooiiicreen22,250 | oo | e 1,000 04/03/1962.
233331 70 1 |DTE ENETERGY CO....cccovtiiirimriiririeriniiississiiesiesessessssssssesiesesnness | ovviens | oo | cvviend 2,000.000 25.00 ...49,760 2,625 (1) 1 11/18/2015.
29364D 76 1 |ENTERGY ARKANSAS INC 4.9 12/1/52.......ccmireierrneirnerieriseerseninseenns | eonseins | eee | ereeens 2,000.000 25.00 ...50,000 2,450 12/06/2012.
29364W 60 3 [ENTERGY LOUISIANNA LLC......oocvvomiriririineriineiiseniisssiiseseiseneinnnes | evvvene [ eon | evir 2,100.000 25.00 ..51,175 2,468 (8) 8 05/22/2015.
38143Y 66 5 | GOLDMAN SACHS GROUP INC 3.75.........coouimriineiinreieneienniiinnies | covvies | oee | e 4,000.000 25.00 ...84,133 3,802 03/06/2014.
49446R 79 4 |KIMCO REALTY CORP B.0.......ccveeriiereiineiieneniecnseecesiesessesesssnenens | venens | oon | eoeeeeens 887.000 25.00 ..23,316 | .....25.190 | .o 22,344 | 23,316 | 333 | s 1,331 11/16/2012.
59156R 50 4 [METLIFE INC 4.0.....oooiviiirircriceiinesiisesisseesisessssssssesssssssssssssnsnns | evvneee | eoe | cvene 5,500.000 25.00 132,789 5,576 02/06/2015.
62010U 10 1 |Motors Liquidation Co (G M COMP)........cvweurrrermrrrerereeeneeirseriseniiieniiiens | coviees 924.000 9 08/01/2012.
631005 20 4 |Narragansett Electric C04.50% Ser.......c..ccouvveimiiniiiniicnnicssineiieniinnis | eviens [ | v 1,000.000 | ........ 100.00 [ .o | i 48,625 2,250 09/23/1965.
65339K 80 3 |NEXTERAENERGY.......cccoocimimiiimimiiiimiiiiiniiiniisseissnssssessssssssssisnnns | coneis | oee | avvvens 2,100.000 25.00 ...51,946 2,691 () 2 02/24/2015.
65339K 10 0 |NEXTERA ENERGY CAPITAL........cosiiuiimirimnnrirereiienesessesissseisesesinennes | ceneins | oee | cereviins 780.000 25.00 ..18,470 . LABATO [ | e 1,024 02/03/2017.
653522 30 0 |Niagara Mohawk Power Corp 3.60%..........cccccummiinmiiemvienniiinciiinniins | wvernne | oo | e 450.000 ..37,498 | .....95.250 | .....ccooouunnne 42,863 | ..o 37,498 | ..o | e 1,820 | oo | o | e | e [ (VI P2LFE | 04/10/1962.
665859 87 2 |NORTHERN TRUST CORP.........cooovviriimeiiemeiieeesiseesissneisesesseneninns | ovenene | oo | e 2,600.000 25.00 ...67,578 68,276 67,578 3,803 P2LFE | 09/30/2014.
694308 80 0 |Pacific Gas & Electric C0 4.50%..........ccouvunrivcriniiniiniinnisciinsieniinnis | covviens [ | v 1,000.000 ...25,500 23,068 25,500 [ oo | e 1,125 P2LFE | 03/27/1962.
74348T 30 0 |PROSPECT CAPITAL CORP 850.000 25.00 ..21,234 () 2 VUSROS OSSPSR | I USSP IS P3L | 06/09/2016.
744320 70 6 |PRUDENTIAL FINANCIAL INC... 3,000.000 25.00 ..77,585 24 (24) P2LFE | 02/09/2016.
T4460W 77 6 [PUBLIC STORAGE. ... oicoeeeeerieeerseecessesereeesessesesseseesssesssessssessesees | eoverees | eoe | verens 1,000.000 25.00 ...26,100 26,100 . P2LFE | 03/28/2016.
T4460W 82 6 [PUBLIC STORAGE.......o.oiooeeeeeeeeeeeseeeeseeseeeesresseessesssessseesseesseessesssees | overees | ooe | veeens 1,775.000 25.00 ...47,506 46,949 47,506 2,663 P2LFE | 03/20/2015.
74460W 87 5 |PUBLIC STORAGE 5.2 2,000.000 25.00 ...50,000 149,980 50,000 2,600 P2LFE | 01/08/2013.
74460W 80 0 [PUBLIC STORAGE 5.375.......cooverrererernneesneressssssssssssssssssssssssssnns | evennee | eee | corne 2,000.000 25.00 ..51,815 N P2LFE | 11/16/2012.
749136 60 0 |QWEST CORP.....cocoiiiiriiirisiisiesisiinsssiissiesisesenssssisssssssnnns | ceniiens [ oo | crvi 1,700.000 25.00 ..40,223 (16) 16 P3LFE | 05/30/2014.
74913G 50 1 |QWEST CORP 7.0 7/1/52 1,500.000 25.00 ...40,256 21 (21) P3LFE | 01/08/2013.
842434 30 0 |Sempra Energy Series A SO S P RSPPPTSSPURPPOURPUOOPOORN IUORVOPORN OO ISP 2,000.000 ...67,500 P1UFE | 03/08/1963.
81721M 20 8 | SENIOR HOUSING PROPERTY TRUST.......ccoisivimrirmmiinnirenieniineinniis | oriens [ | cvvieas 2,000.000 25.00 ..48,343 (29) 29 P2LFE | 08/30/2012.
842400 20 2 |Southern California Edison 4.08%... 1,200.000 25.00 ...28,100 P2LFE | 03/23/1962.
842400 30 1 |Southern California EiSON 4.24%.............cccovvurrivciisiierinniisnisciinsiienns | oviens [ | v 1,000.000 25.00 ...24,682 P2LFE | 11/21/1963.
842587 20 6 |SOUTHERN CO......coooviriiiriiireieneiisneissseissssisnssesssssssssesssssessnnes | ovenens | oo | coeeees 2,000.000 25.00 ..52,310 A | B | i |0 | [ P3L | 11/18/2015.
842587 30 5 |SOUTHERN CO JESTSTOURTUORTUURSTTORSPOURRPOUITS IOVPPOONR) IOV VPPN 2,000.000 25.00 ...50,080 0 [ oorererrierennn(0) e [ evererereireneireneenn0 s | e P3L | 03/27/2017.
854502 70 5 | STANLEY BLACK DECKER.......ccccosuiiiririiiiniinniieriesisnesssisssiesienes | covviens [ oo | cvviend 2,100.000 25.00 ...52,482 (0) P2LFE | 06/27/2014.
857477 88 9 |STATE STREET CORP.......coooirviiriiiereieneisesesiecesieneseesesienesssnnsins | wvenens | s | coeeeee 2,500.000 25.00 ...64,896 P2LFE | 06/04/2015.
891027 40 1 | TORCHMARK CORP........ccooueiriimmrrirnniinsnisssisssisssssssssssssissssssnnns | wveeees | oo | oeeens 1,000.000 25.00 ...26,216 26,216 [ oo | e 1,531 8 0 s | e P3L | 05/05/2016.
902973 15 5 [USBANCORP 3.5........coomiiiiiriiiniinniiiensisssissssisssssssssssssssssssnssens | nnnens | oos | onnees 5,000.000 25.00 109,928 | .....22.580 | ................112,900 | ......cccc..... 109,928 | ........... 1,106 | ............ AA36 | oo | | s || o (VI (O P2LFE | 07/01/2013.
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94988U 71 4 |WELLS FARGO & COMPANY........ooiriiirriieriiinneiienesieseeiscesiesesinnenes. | covvene [ con | ceveeenes 725.000 25.00 18,403 | .....25.990 | oo 18,843 | 18,403 | L | 1,033 ...P2LFE | 02/03/2017.
94988N 20 7 |WELLS FARGO REIT.....ccoiiimiiiiimiiinmiiissiisssiissssissssissssssssssssssssssssnses | covinne | coe | cveoan 2,500.000 25.00 ...66,668 3,984 ...P2LFE | 03/20/2015.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated).............coeirreeieinieieieici s 2,253,102 | XXX |........2353,581 | ..........2,2563,102 | ............ 2,189 | ... 127,643 0 0 (0) 0 .. XXX XXX
8999999. Total - Prefermed SHOCKS..............cvvirirvereirereerieirieeiieeeseeesseeesieese s eoeessiesssenns 2,253,102 | XXX | ........2,353,581 | ...........2,253,102 | ............ 2,189 | ... 127,643 0 0 (0) (0 [OOSR 0| XXX XXX
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Common Stocks - Industrial and Miscellaneous (Unaffiliated)

34407D 10 9 |FLY LEASING LTD = ADR.....iiuiirrmerierireesseissssssesiessseeessssssssssessesssesesssssssssens | cneeens C 2,000.000 25,820 29,430 | oo L | 02/14/2014.
G9078F 10 7 | TRITON INTERNATIONAL LTD .|C 700.000 26,215 26,915 (315) 1,260 L | 09/30/2016.
961214 30 1 |WESTPAC BANKING CORP - SP ADR......ccovoririiiierniininirsienissisesssssissssesssnns | aveeees C 500.000 12,190 . 12,190 [ 14,361 | 650 693 L | 09/03/2013.
01859M 30 9 |AB HIGH INCOME FUND INC = C....cooooomrvmirmnrierinrereesseiseriesseeessesssssssensssssnens | cveenes 5,958.833 53,212 8.930 | coovverrierrins 53,212 ..50,777 | ... 192 2,644 . U | 11/01/2011.
01881G 10 6 |ALLIANCE BERNSTEIN HOLDING LP.........coooorivirrriiriieniieseiseseiseneiisneisnnes | cvneeien | e | e 1,400.000 35,070 25.050 | ooovrercireninns 35,070 | . 35,772 | ... 700 2,982 ..2,240 L | 08/08/2014.
020002 10 1 |Allstate COMPOTAtioN.........c..urvrierririerieeiieriieeieriseeseisssiest e seessssssssessenssenens. | cvienes 23,002.000 2,408,539 | ... 104.710 | v 2,408,539 | ..o 198,578 6,441 33,123 .703,631 703,631 L | 06/30/1995.
023139 88 4 | Ambac Financial Group INC..........ccovvveureeerreeerneeeneeesneeesnneesssesssseeesssesssssssssnsenns | sesenne | aee | cevee 24,839.000 | ..cocvverirnnens 396,927 | ......... 15.980 ..396,927 .(161,950) .(161,950) L | 06/01/2013.
025932 10 4 | American Financial GroUP INC.........cevvivrirrierniieierissieiesisessssesessssssessessesssnsns | aveeees 2,019.000 219,142 | ... 108.540 ..219,142 9,666 ...41,228 L | 03/09/1979.
030975 10 6 |AMERIGAS PARTNERS = LP.....ccouiiirriiriericinerinerieniesssseesssssssssssessesssssssssssns | avnenes | ave | eeveseennes 1,000.000 | .cooovvvrrcrrrnenne 46,230 | ......... 46.230 | ..o 46,230 3,790 (1,690) L | 02/24/2015.
03349M 10 5 |ANDEAVOR......oitiiiiiniieieeis sttt | crineees 62.000 7,089 | ...... 114.340 7,089 73 3,501 L | 06/01/2017.
035710 40 9 | ANNALY CAPITAL MANAGEMENT INC.......ocvviirririiiinnrieriesessssissisesiessiens | cvinenes 3,150.000 37454 | ... 11.890 | .o 37,454 | oo 50,140 945 3,780 6,048 L | 05/21/2012.
04010L 10 3 | ARES CAPITAL CORP.......cooouiimrireiiniiseriesiesesseesssisssssesssesssessssssssssssssssssnsssns | svnenen | aee | eevessennes 1,000.000 | .coooererncvrnenne 15,720 15,720 | ovvvverieriens 17,196 | ...... 760 1,520 | veevecrieninenrnnnens [ ennrnersenenneee{T70) o [ e (770) L | 08/30/2012.
00206R 10 2 [ATETINC .ottt sssenes | esvenes 500.000 19,440 . ....19,440 ...17,463 980 (1,825) L | 02/06/2015.
00234P 10 2 | AV Homes Inc (Avatar HOdINGS INC).......ouvvrmrereermirinirierierieeesseeississesiessseesenins | erveenns 2,393.000 39,843 | ......... 16.650 ...39,843 | . ....20,374 2,034 L | 12/31/1989.
150185 10 6 [CEDAR FAIRLP ...t sssesssssensenins | soneines 600.000 38,994 | ... 64.990 | oo 38,994 | .o 31,482 | o 2,073 | oo | e AT L | 474 L | 05/30/2014.
125581 80 1 | CIT GIOUP INCOM....vuuiveurrirrirrereririeseriesieseseessesssessensesssesssssssssssenssessssensensnns | reneee | ann | sovevenenes 1,832.000 | .covvrerrcrirenne 90,189 | ........ 49.230 ....90,189 ...53,110 T8 | e [ e 12,000 | oo [ e 12,000 L | 12/10/2009.
20451Q 10 4 | COMPASS DIVERSIFIED HOLDINGS........ccovvuuriimeireirnriseeineriesisseessssississsssnss | aeeenees 2,000.000 33,900 | ......... 16.950 |. ....33,900 ....33,796 720 2,880 ceer(1,900) | v | s (1,900) L | 02/24/2015.
235825 20 5 |Dana Holding COMPOration. .........ouueveueeeererieinereieisnnieeserssiessessesssnssssensssssessenes | svnene | e | cvvnnead 66,855.000 2,140,029 32.010 | oo 2,140,029 | ...ovvriine 78,988 | ..o 16,045 871,121 871,121 L | 11/04/2011.
25271C 10 2 |DIAMOND OFFSHORE DRILLING 700.000 13,013 | oo 18.590 | ..ooveurrrrinns 13,013 623 L | 08/30/2012.
25787G 10 0 |DONNELLY FINANCIAL SOLUTION.... e 162.000 3157 | 19.490 3,157 (565) L | 09/30/2016.
27829C 10 5 |EATON VANC TAX MAN GLBL BR........vvviririeririerminerienirsesneesssssnessenssesessessns | seveenes | e | veverneeens 1,650.000 | ..oovvvrncvernenne 19,668 2,846 | oo | e 6,435 L | 09/30/2016.
27829F 10 8 | EATON VANCE TAX-MANAGED GDEIF.........cocosiimiiiririreeineinssesssisssisseesssenns | ceeees 7,550.000 70,819 . 7,216 (5,210) L | 09/30/2016.
37045V 10 0 |General Motors COMPANY.........c.eweuriemerieiieerirerissesiesssiessensseeesssssssssensenssesess | oeeeens ..6,348.000 | ...covrerirnn 260,205 | ......... 40.990 | ..cooririrnen. 260,205 9,649 | oo | e 39,040 L | 07/07/2016.
37045V 12 6 | General Motors CW19.......ccouveuivmerirrieeieeiseiseniesissessesssseesesssssssessessssssssessnns | vsvenne | aon | wovevenenes ,621.000 84,731 23.400 | oo 84,731 | ioiieiieieeen DB,2TT | e | ceteeirenissnisssenieees | vt | e 22,595 L | 12/24/2013.
446413 10 6 |Huntington Ingalls Industries Inc. 19.000 4,478 235.700 4,478 48 979 L | 11/01/2011.
451100 10 1 |ICAHN ENTERPRISES LP........coooiiriirinierieiinierieeiesesesssssssesssssssessesssssessesins | cvsenes 300.000 15,900 53.000 | .overrrerrneeens 15,900 1,800 (VX T() ) T B (2,076) L | 02/11/2014.
453320 10 3 |Income Fund Of AMEriCa INC...........cvvuuiviiiciiiiinisiciesieisssiesissiennns | e | one | cevensiins 3,516.720 82,186 23370 | oo 82,186 2,321 | e | s 5,978 | oo | e 5,978 U | 12/13/2002.
46625H 10 0 |J P Morgan Chase & Company 8,967.000 958,931 ..106.940 18,293 .185,169 185,169 L | 06/03/2013.
49456B 10 1 | KINEr MOTGAN INC......cvvuiiurirciireineiseeeeseiesseeiseesesssssss s esssssssnssssssessseess. | coseenns 134.000 2,421 67 (354) L | 05/31/2012.
535ESC 10 7 [LINN COLLC.....coiiviiieiiiiiiiciciscicssiiesisisississiesssissnsssssissssesssesessnsiens | veneins | oo | woveviienes 1,500.000 83 L | 10/30/2013.
50218P 10 7 [LSC COMMUNICATIONS INC.. 162.000 2,454 162 ...(2,354) L | 10/14/2016.
501921 10 0 | LTV COMOration.........coeuivuiiirciiriiiiiiniisiieiiesissesssissisessssssssssssssissssssssenses. | aveenes | ane | sovessiones 1,311.000 2 U | 10/14/1993.
56062F 47 5 |MAINSTAY EMERG. MRKTS DEBT FUND A.......cooviiiiiiniiirinsiiesisesienisnenns | cveenes 5,901.809 63,858 2,516 L | 04/24/2017.
573331 10 5 |MARTIN MIDSTREAM PARTNERS LP.... 600.000 8,400 1,200 L | 02/06/2014.
583928 10 6 | MEDALLION FINANCIAL CORP......ocoviviiriieinrissierisisisssienssssseessssssssessssssnns | aveenns . 2,500.000 8,825 L | 01/15/2014.
Y62267 10 2 |NAVIOS MARITIME PARTNERS LP.......oiviriiririieerierieeineesssisessssssessesesseins | eveenns Cl. 2,700.000 6,372 2.360 6,372 2,390 L | 09/11/2014.
648287 20 1 |NEW RESIDENTIAL INVESTMENT CORP.......ccoeviumirimrieiieriseissssesenseesiesiseenes | eveneen | aee | eevensinnns 1,700.000 | .cooovvvrcirnenne 30,396 3,298 L | 02/06/2015.
666807 10 2 | NOMHrOP GrUMMAN.......couiveurirrirrereisiieniese ettt essesstenes | crinenes 118.000 36,215 460 L | 12/31/2003.
629377 50 8 |NRG ENERGY INC.....coooiiuuiririreirerinsieisesieeisseesssisessessses s sssssssssssnss. | svseees 102.000 2,905 28.480 2,905 12 L | 10/06/2015.
67551U 10 5 | OCH-ZIFF CAPITAL MGMT GRP LLC - A....coovvviireriiirinriesnrsienssieesessssensnssnnes | oevneen | oo | vevrvnienns 1,200.000 3,000 2.500 3,000 84 L | 09/11/2014.
680223 10 4 | OLD REPUBLIC INTL CORP......ccetivrrrrirrirerssiieriesssesisessssssssssessessssesssssnes | svnenes | aee | eeveneennes 1,000.000 | .cooovrerncvrrnenne 21,380 | ......... 21.380 | .o 21,380 760 L | 02/06/2015.
681936 10 0 |OMEGA HEALTHCARE INVESTORS INC.....c.oovvuriiricirerineineeissisessssssenienns | cereees 800.000 22,032 | ......... 27.540 | oo 22,032 | oo 32,561 | oo 2,032 | oo | creerineenenenne(2,976) | o | s (2,976) L | 02/24/2015.
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
Current Year's
F Rate per Other-Than- NAIC
or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Market
ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B/A.C.V. Exchange Change | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares|  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. (a) Acquired
68571X 10 3 | ORCHID ISLAND CAPITAL INC.....cvvuiiriiiiineirerissisesieessseesesssesssessssssseessssans | eeenns 13,920 9.280 | cooovrrreennnn 13,920 | 19,020 | 210 2,520 e(2,325) [ e | s (2,325) L | 09/11/2014.
72369G 10 8 |PIONEER GLOBAL HIGH YIELD FUND - A......ovviriiririeirerieriereneesssessseesssines | cevvees 67,550 9.090 | oovvvrrirerrennB7,550 | i 71891 | 9 3448 | oo | e 2,155 | oo | e 2,155 L | 12/22/2006.
74348T 10 2 |PROSPECT CAPITAL CORP.....cootirimrireireeisiseriesisessessssisessssssssssessssesssssnns | cvsenes - . 20,220 6.740 | oo 20,220 | i 31,944 | L 250 2,790 ceer(8,830) | v | s (4,830) L | 08/04/2014.
758766 10 9 |REGAL ENTERTAINMENT GROUP - A.......oovmiiiiiieiniisisissiessssssiessssissesensnns | aveeens B I 1,000.000 23,010 23.010 | coovvriiieereeenn23,010 [ i 19,625 | 880 | v | e 2,410 | oo | e 2,410 L | 10/12/2015.
T4967R 10 6 [RMR GROUP INC = A....ccorviriiriiiierieniesiseesssssse s ssessesssessssssnns | sesvens 16.000 949 59.300 16 317 L | 12/30/2015.
257867 20 O |RRDONNELLEY & SONS CO....coocomimmririreiieiieiseisseissssessesissessssssssssessenes | cvseees 433.000 4,027 9.300 242 ....(3,040) L | 09/30/2016.
81721M 10 9 | SENIOR HOUSING PROP TRUST......c.ovviieirinirierierieeisisssisesisesssesssenissesns | cveenes B [ 1,500.000 | .coovrvrcvirenne 28,725 | ......... 19.150 2,340 330 L | 05/12/2014.
842587 10 7 | SOUTHERN COMPANY.......ooumriuirmerireeimeesssisssssessesessessssissssss s ssssssssssssssas | cvsneees 500.000 24,045 | ......... 48.090 . 1,150 (550) L | 02/24/2015.
85571B 10 5 | STARWOOD PROPERTY TRUST INC......cccovviirririiriieiniersierssissierssssseensnsinns | snvees B IR 1,700.000 | coovevvrercrinne 36,295 | ......... 21.350 | oo 36,295 | e 40,647 | 833 3,264 (1,020) L | 02/06/2014.
86183Q 10 0 |STONEMOR PARNTERSLP.... 700.000 4,592 6.560 . 462 (1,645) L | 10/12/2015.
880208 10 3 | TEMPLETON GLOBAL BOND FUND - A......covvvmiirireieiseressiesiseesssisssssssisens | cvieees 3,928.739 46,713 | ........ 11.890 | oo 8,713 | 51,092 | 129 1,559 (157) U | 01/08/2010.
880349 10 5 | Tenneco AUIOMOIVE INC..........veuureeuieeiiieiieriisniesie e | cvinenes 342.000 20,021 58.540 342 (1,344) L | 01/18/2000.
92240M 10 8 |VECTOR GROUP LTD.....cuuivumrirrernceseineisssssssssessssisessssssssssssssesssessssssssssnns | svseees B [ 1,157.000 25,894 22.380 . 1,785 836 L | 02/06/2015.
98389B 10 0 [ Xcel ENEIGY INC...vuiiieiiiiiiiiiiiniisei st snsensens | arsenns N I 9,000.000 | ...cvoivrrinnnens 432,990 1,868 12,780 L | 11/04/2004.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 8,116,385 22,518 168,768 0 1,816,456 XXX XXX
9799999. Total - CoMMON StOCK........cuiiiciiiiiiiiniiiiicsisi s 8,116,385 .. . 22,518 168,768 0 1,816,456 . XXX XXX
9899999. Total Common and Preferred StOCK. .. ...t seneeeosenssenes 10,369,487 | XXX | ......10,469,966 | ............... 4,466,226 24,707 296,411 0 1,816,457 | .ooovrivrinciricen0 [ i 1,816,456 [ ...oocoovrinirircrn, 0 XXX XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....4, the total $ value (included in Column 8) of all such issues $.....182,113.
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - Industrial and Miscell
00287Y AR 0 [AbbVie InC SrUnsecured NOES.........c.vvrrvrrinrrirerieieiesiseesesseissssenes 04/13/2017........ ROBERT W BAIRD & CO....ccoovuiiirriinirsieissssie st ssssesesssssssssssses 3,072,630 ...3,000,000
008916  AJ 7 |AGRIUMINC DEB........ 10/05/2017.. KeyBanc Capital Markets................coc..evveeeeveoeeressesieeessessssesssssesssssssssssssssssssssssssssesssnes 1,721,961 ,365,000
025816  AZ 2 | American Express Company... 03/08/2017. KeyBanc Capital Markets.............c.ocvivucueieeiieiese s ssaes 2,907,800 ...2,000,000
035242 AP 1 | ANHEUSER-BUSCH 3.65 2/1/2026 02/08/2017. Bank of AMEriCa..........ccoovveneivereinreeeceeeens 354,949
03523T  BF 4 |Anheuser-Busch Inbev Worldwide Inc. 06/05/2017.. ROBERT W BAIRD & CO......cvuiiiiriiiiriisieiseicie st 4,665,540
037735  CK 1 | Appalachian Power Co Sr Series P.... . 04/25/2017........ KeyBanc Capital Markets...........c..wuiiiiiieriiiseie s 3,135,884
126802 DH 7 | CABELAS CR CARD 2015-2 A1 2.25......ccovvvriernercirrirnee 02/02/2017........ Bank of AMEriCa..........ccovviverrereinerereeceeeenes 1,005,547
14149Y AW 8 | CARDINAL HEALTH INC....coouiiiiiiiiiriieseie ettt ssssssssensnnsns | sosessensnsses 10/27/2017........ KeyBanc Capital Markets.............ouuiviiiriicis s ensssees 2,078,160
151020 AL 8 | CELGENE CORP SR NOTE........ccccosuniiirniiieeieisiinnirnes 10/01/2017........ KeyBanc Capital Markets.............c..ciiiinee e snees 1,341,389
172967  HA 2 | Citigroup Inc Sub Note... 07/01/2017........ KeyBanc Capital MarKetS...........cvruriurirrireeeeie sttt nees 2,715,080 41,533
189754  AA 2 |Coach Inc Sr Note 01/25/2017........ KeyBanc Capital MarKELS............oviiiriireiiienissessse s essessanes 2,014,700 28,097
237194  AE 5 |Darden Restaurants INC..........ccoeurviriririniinieieinesiseeeseeee s 12/19/2017........ KeyBanc Capital MarKetS..........ouvereriereieereeees et sneenees 4,602,128 81,039
266233  AB 1 |Duquesne Light Holdings INC..........ccccovvvunrinniicniinciirerinens 12/01/2017........ KeyBanc Capital Markets...........c..ovuiiiiiiiisicie s 2,447,020 37,847
29379V AT 0 |ENTERPRISE PRODUCT OPER LLC........cooiiiriieiieieieiieeisisissieiesissiesississssessssnessssesnssns | soensesenessnns 10/18/2017........ KeyBanc Capital Markets.............o..ciiisesee s 3,756,690 39,171
30219G AN 8 |Express Scripts Holding Company..........cccoceviveienrerernnineenes 01/25/2017........ ROBERT W BAIRD & CO.....cvuiiiiriiiiriiriseissiie st 2,826,450 42,217
31428X  BA 3 [FedeX COMP.....cvuureiieiririiciieriiesiesisiseiessesesiesisesesseans 03/27/2017........ ROBERT W BAIRD & CO....cvtvuuirimmiiriiriisissi st sssenssenes 2,934,510 ....19,175
316773  CH 1 |Fifth Third Bancorp Sub Notes... 10/05/2017........ KeyBanc Capital MarKetS...........c.vruriurireirireeieeses ettt seenees 3,069,100 ...17,875
345370  CR 9 | Ford Motor Company Del...........cccouuuiuririieiiniiieiierisiiesisssiessesissinns 01/25/2017........ KeyBanc Capital Markets...........c..vuiiiieriiiseie e 1,009,860 6,278
37045V AK 6 [ General Motors COMPANY.........cceeeeieereereuneinsseeeeessnseesesssenesennes 03/08/2017........ KeyBanc Capital Markets...........o.veuiurreiieneiesseiee et esnees 3,503,400 89,100
38143Y AC 7 |Goldman Sachs Group Inc & Sub Note. 07/01/2017........ KeyBanc Capital Markets.............c.ocvivveueieeiiciesicseee s sss 2,548,140 22,933
44106M AW 2 |Hospitality Pptys Trust StINOtE.........covrivervrrieierirseiseieiseeiesisninns 06/05/2017........ KeyBanc Capital MarketS............oviiirireiriieissesse s sssessnes 2,105,600 39,050
60871R  AD 2 |Molson Coors Brewing Co Gtd SrNt.........ccoovvervrrrencririrennnne 07/25/2017........ KeyBanc Capital MarKetS...........c.vreriureicreeieeisseeisis ettt seenees 3,347,220 36,250
61746B DR 4 | MORGAN STANLEY 2.375 7/23/2019 02/02/2017........ Bank of AMENICa..........vuvrvreiriiereieieriseieneniees 1,005,480 924
651639  AM 8 | Newmoun Mining COP........c.cvuevmrererierereeeineinieeeeresseseeeessse s eseesesssseeseeees 10/05/2017........ KeyBanc Capital MarketS...........c.ve et eseenees 2,775,154 3,427
655855 FB 5 |Norfolk Southem Railroad Co VA......... 07/24/12017........ ROBERT W BAIRD & CO......vuiimiriiiiriisiseisiie st 4,749,420 ...47,250
694476  AD 4 |PACIFIC LIFECORP SR NOTE SER 144A.........ccccooovurienns 10/01/2017........ KeyBanc Capital Markets...........c..wuuriiieiirieiiiesie st 2,235,080 ....17,653
708696 BV 0 |PENNSYLVANIA ELEC CO SR NOTE.......ccooemrrermrrrierinnins 10/01/2017........ KeyBanc Capital Markets.............o.eiiiiiieeesiesesiss s sses 1,849,365 256
718172 AC 3 |Philip Morris International Inc............... 04/25/2017........ KeyBaNC Capital MArKELS...........c.cururiimiiriiieeiecise sttt 3,883,470 86,063
845743  BL 6 |Southwestern Public Service Co 03/27/2017........ KeyBanc Capital MarKetS...........c.veeerierieieireeieeseseeieseie et sneenees 3,085,200 74,583
884903  BH 7 | THOMSON REUTERS CORP.........comiiieriiiiiiiiieissieiserissiessssisssesss s ssesssssssssessssnns | sesessessesses 10/27/2017 ROBERT W BAIRD & CO....coovuiiirriineisiseissisie st 1,783,110
920253  AF 8 | VALMONT INDUSTRIES INC 10/27/2017.. KeyBaNC Capital MArKES...........c..euruviuiireiiesiisiseis st ssssssns 4,067,680
92343V BT 0 |Verizon Communications Inc. 07/01/2017 KeyBanc Capital Markets.............c.cocuivueiieeiiciess e ssaes 2,515,340
931427  AC 2 | WALGREENS BOOTS ALLIANCE INC 10/04/2017........ ROBERT W BAIRD & CO....couuviiiiiieriiisisssisssssss s sttt ssssssassnnes 2,168,520 ...2,000,000
3899999. Total - Bonds - Industrial and Miscellaneous.. 87,281,576 .72,822,000
8399997. Total - BONAS - Part 3. s 87,281,576 72,822,000 | ....
8399999, TOAl - BONMAS. ... ..ottt 0E e LE1eEE R R LR 87,281,576 | ..o 72,822,000 | ..o 1,134,550
Preferred Stocks - Industrial and Miscell;
65339K 10 0 | NEXTERA ENERGY CAPITAL 02/03/2017........ WELLS FARGO - PUNA......cooniiieieninin 780.000 18,470 | v 25.00
842587 30 5 |SOUTHERN CO 03/27/2017........ WELLS FARGO - PUNA 1,000.000 24,610 25.00
94988U 71 4 |WELLS FARGO & COMPANY 02/03/2017........ WELLS FARGO - PUNA 725.000 18,403 25.00
8499999. Total - Preferred Stocks - INdustrial ANd MISCEINEOUS............ oottt ee o1 ess sttt 61,483 XXX 0
8999997. Total - Preferred Stocks - Part 3..............cc.c.oviuiuiieieeeieiceieeceeeeeceeeeee e 61,483 XXX ] 0
8999999. Total - Preferred Stocks................ 61,483 XX | 0
Common Stocks - Industrial and Miscell
03349M 10 5 |ANDEAVOR.......coevmivriiiriersirnsieresineins ‘ 06/01/2017.. WELLS FARGO - PUNA......coomiiiirernnins 62.640 3,625 XXX
56062F 47 5 | MAINSTAY EMERG. MRKTS DEBT FUND A 04/24/12017.. Recd In Exchange Of Other. 1,216.714 1,721 XXX
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 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
9099999. Total - Common Stocks - Industrial and Miscellaneous.................ccccocevcrereecunnne. 15,346 XXX
9799997. Total - Common Stocks - Part 3. 15,346 XXX
9799999, TOtAl - COMMON SHOCKS. ...t ereiete sttt eee s sttt s e h e f e f e E e E e f SR eEE RS0 ESE  fEeEfeEEoEE£0E oL R e f o0 E R e E e Lo E R0 E L E e EEEfEE 8 E 4L E £ E SR SR E o E £ £E £ E R0 E ettt sentnries 15,346 XXX
9899999.  Total - Preferred aNd COMMON SHOCKS. .........iviiiieierieiseiiiistetesietattessetsesstessssetsseessessessessesassessssessessessssssss  eesssessessesassessesssssssessessesassassesssssesessessessssessesssssssessessessesassessesnssssessessesassessessessesessessesansessessessesessessesansessesssssesessessesnsastessssnsesses  assesssns 76,828 XXX .0
9999999. Total - Bonds, Preferred and COMMON STOCKS............c..viuriiiriiiiiiieiieiieiesesi ittt seie | tesesseseses et s ee et s s bt eee sttt es et ee bbb st e e e bbbttt ettt et ee e Cnssasesesiess et ess s ensses e sens s eesinsieneses | oeviesiesiessenesesinesns e 87,358,405 XXX | e 1,134,550
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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
1 12 13 14 15

F Current Bond

0 Year's Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated

ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
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Bonds - U.S. Government
36202C HH 9 [G.N.M.A 20327 7/20/2025..........cccoocvuvvurrcn. .. [ 12/20/2017. | PRINCIPAL RECEIPT.........cccoovvvvvvrinrrnnns 195 195 195 | oo 195 | 0 0 195 | oo [ oo | e (VN 8 | 07/20/2025.
36202A P7 6 |G.N.M.A. Pool 000446.... .. [ 12/20/2017. | PRINCIPAL RECEIPT.. 540 540 536 | oo 537 |, 3 3 540 11/20/2022.
36202A S99 |G.N.M.A. Pool 000544.... ..112/20/2017. | PRINCIPAL RECEIPT.. 688 688 683 | oo 884 | 3 3 688 12/20/2022.
36202A TA 5 |G.N.M.A. Pool 000545 .. | 12/20/2017. | PRINCIPAL RECEIPT. 401 401 401 | oo 400 | 1 1 401 12/20/2022.
36202A YU 5 |G.N.M.A. Pool 000723.... .. [ 12/20/2017. | PRINCIPAL RECEIPT.. 392 392 392 | o391 |, 1 1 392 01/20/2023.
36202B ED 3 |G.N.M.A. Pool 001032.... .. [12/20/2017. | PRINCIPAL RECEIPT........oooommmvvvimmnn | | 1,440 | oo 1,440 | oo 1,440 | oo 1,439 | 1 1 1,440 04/20/2023.
36202B GP 4 |G.N.M.A. Pool 001106 .. | 12/120/2017. | PRINCIPAL RECEIPT. 131 131 131 | o430 |, 1 1 131 12/20/2018.
36202B HT 5 [G.N.M.A. Pool 001142.... .. 1 12/20/2017. | PRINCIPAL RECEIPT.. 273 273 273 | 273 | 0 0 273 05/20/2023.
36202B KZ 7 |G.N.M.A. Pool 001212.... .. | 12/120/2017. | PRINCIPAL RECEIPT.. 478 478 477 1 1 478 06/20/2023.
36202B NF 8 |G.N.M.A. Pool 001290.... .. [ 12/20/2017. | PRINCIPAL RECEIPT.. 261 261 261 | o260 |, 1 1 261 11/20/12019.
362026 WV 3 |G.N.M.A. Pool 001560. .. [ 12/120/2017. | PRINCIPAL RECEIPT.. 66 66 B8 | 86 | 0 0 66 02/20/2021.
36202C BM 4 [G.N.M.A. Pool 001844.... .. [ 12/20/2017. | PRINCIPAL RECEIPT.. 180 180 180 0 0 180 05/20/2022.
36202C CE 1 [G.N.M.A. Pool 001869.... .| 12/20/2017. | PRINCIPAL RECEIPT... 183 183 183 | 83| 0 0 183 09/20/2024.
36202C EM 1 [G.N.M.A. Pool 001940M. .. [ 12/20/2017. | PRINCIPAL RECEIPT.. 76 76 00 (T [PVPRUSRRSSY (N PO 0 0 76 01/20/2025.
362153 KP 2 |G.N.M.A. Pool 152502.... .. | 12/15/2017. | PRINCIPAL RECEIPT.. 668 668 663 3 3 668 01/15/2019.
362165 LL 4 |G.N.M.A. Pool 184031.... .. | 12/15/2017. | PRINCIPAL RECEIPT.. 139 139 139 | o439 | 0 0 139 04/15/2023.
362166 QW 3 |G.N.M.A. Pool 185069 .. | 12/15/2017. | PRINCIPAL RECEIPT.. 510 510 508 | ..ooorrirerrirnnn 508 |, 2 2 510 01/15/2022.
36218N LR 0 [G.N.M.A. Pool 227236.... .. [ 12/15/2017. | PRINCIPAL RECEIPT.. 79 79 79 0 0 79 08/15/2018.
36223F B4 2 |G.N.M.A. Pool 306159.... .. [12/15/2017. | PRINCIPAL RECEIPT. ... | i, 1,095 | vovvvve. 1,005 | v, 1,098 | oo 1,005 | oo | oo 0) (0) 1,095 05/15/2021.
36223F Q7 9 [G.N.M.A. Pool 306578.... ..112/15/2017. | PRINCIPAL RECEIPT.. . 282 282 281 | 281 | 1 1 282 03/15/2022.
36223N  XC 3 [G.N.M.A. Pool 313075 .. [ 12/15/2017. | PRINCIPAL RECEIPT.........cccooorirrriinnnens 745 745 TA5 | T84 | 2 2 745 08/15/2022.
362238 V5 9 |G.N.M.A. Pool 316636.... .. [ 12/15/2017. | PRINCIPAL RECEIPT.........coocvvrarrririanens 395 395 39 | i394 | 0 0 395 12/15/2021.
36224B 2R 9 |G.N.M.A. Pool 323984.... .. | 05/15/2017. | VARIOUS 149 149 149 | o149 i o 0 149 04/15/2022.
36224G S5 8 |G.N.M.A. P00l 328240........ccooverermrriirerrrnrirns .| 12/15/2017. | PRINCIPAL RECEIPT........cccoovrvinriiriinns 59 59 B9 | B9 0 0 59 08/15/2022.
36224H MD 5 [G.N.M.A. Pool 328956.... ..112/15/2017. | PRINCIPAL RECEIPT.. 375 375 372 | 373 | 2 2 375 12/15/2022.
36224K PH 6 |G.N.M.A. Pool 330824.... .. | 12/15/2017. | PRINCIPAL RECEIPT.. .3,965 13,965 3,938 | 3,947 | 18 18 3,965 10/15/2022.
36224L MC 8 |G.N.M.A. Pool 331655 .. [12/15/2017. | PRINCIPAL RECEIPT.........ooovommvvvcivennn | b0 527 0527 | 4515 | 1520 |, 7 7 1,527 10/15/2022.
36224M UL 7 |G.N.M.A. Pool 332787.... .. [12/15/2017. | PRINCIPAL RECEIPT........oooovommvvrcivmenn | A A 4407 | 1108 | 3 3 1,111 10/15/2022.
36224P MD 7 |G.N.M.A. Pool 334356.... .. [12/15/2017. | PRINCIPAL RECEIPT ... | 4139 o139 A48 1125 | 14 14 1,139 11/15/2022.
362245 QV 7 |G.N.M.A. P00l 337168........cccoormmrremmrrirnrriinnns .. | 06/15/2017. | PRINCIPAL RECEIPT........ooovommvvviivmnnn | b 769 | o 769 | o756 o768 | 6 6 769 10/15/2022.
36204Q G3 8 |G.N.M.A. Pool 376518.... .. [12/15/2017. | PRINCIPAL RECEIPT.......oooovvvvevicisncna | 89 89 o 89 00 i 0 (0) 89 05/15/2024.
36204W CP 0 [G.N.M.A. Pool 381778X. woer| | 121572017, | PRINCIPAL RECEIPT....oovovvvvivsvnviiieans | 595 | o595 | o 594 | 505 | 1 1 595 04/15/2024.
36205E WS 1 |G.N.M.A. P00l 388657........ccccooommmrvrmmririrriiranes . [ 011712017 | VARIOUS..........ooovvvveiimenriivssnnnsiissnnnens | b 4502 | 4504 | o 4494 | 1495 | 7 7 1,502 07/15/2024.
36202B 3Z 6 |G.N.M.A. 17167 5/20/2024 .. [12/120/2017. | PRINCIPAL RECEIPT......vovvvevvieeca | A28 o028 422 123 1 1 124 05/20/2024.
36202C 6J 7 |G.N.M.A. 26736.511/20/2028. ... | .. [ 12/20/2017. | PRINCIPAL RECEIPT.. Al 375 315 1037 A (36) (36) 375 11/20/2028.
36220Q L2 4 |G.N.M. A 2848459.53/15/2020..........ccccrvverncc. .. [ 12/15/2017. | PRINCIPAL RECEIPT........covvvvirrriens 6 6 A o8 oo e 0 6 03/15/2020.
36203) LM 7 |G.N.M.A. 350532 6.56/15/2023.. .. | 12/15/2017. | PRINCIPAL RECEIPT.. 492 492 485 | oo 489 | 3 3 492 06/15/2023.
36202D 5F 4 |G.N.M.A. 3546 6.54/20/2034 .. [ 12/20/2017. | PRINCIPAL RECEIPT.. 169 169 588 | o493 | (24) (24) 169 04/20/2034.
36204F NB 6 |G.N.M.A. 368586 7 3/15/2024. .. | 12/15/2017. | PRINCIPAL RECEIPT.. 187 187 186 | o 487 |, 1 1 187 03/15/2024.
36204U C7 4 |G.N.M.A. 379994 7.54/15/2024.. ..112/15/2017. | PRINCIPAL RECEIPT.. 91 91 O 92 i 1) (1) 91 04/15/2024.
36205 5T 8 [G.N.M.A. 392458 7.5 8/15/2024.. .| 12/15/2017. | PRINCIPAL RECEIPT.. 64 64 B2 B3 1 1 64 08/15/2024.
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36205K JU 7 |G.N.M.A. 392775 8.5 12/15/2024.........c.cooceonncn. .. [ 12/15/2017. | PRINCIPAL RECEIPT.........coovvvierrrincns 133 133 | o133 | 233 i e 0 133 12/15/2024.
36207R  3A 1 [G.N.M.A. 440093 7 2/15/2027 .. | 12/15/2017. | PRINCIPAL RECEIPT. 58 58 | oo 58 e B8 0 0 58 02/15/2027.
38373T SL 0 |GNR 2001-62 KP 6.5 12/16/2031 .. | 12/18/2017. | PRINCIPAL RECEIPT.. 682 682 (72) 682 12/16/2031.
38373W DY 1 |GNR 2002-14 AG 6.5 2/20/2032 .| 12/20/2017. | PRINCIPAL RECEIPT. 3004 | o 3,004 (255) 3,004 02/20/2032.
38373W JP 4 |GNR2002-22 CD 6.5 5/17/2031 .. [12/18/2017. | PRINCIPAL RECEIPT.........ccovmmmvvimmnn | | 7843 | oo 7,843 (633) 7,843 05/17/2031.
38373W W6 1 | GNR 2002-32 WB 6.5 5/20/2032 .. [ 12/20/2017. | PRINCIPAL RECEIPT. 1,887 1,887 (236) 1,887 05/20/2032.
38373X Y3 4 |GNR 2002-51 DB 6 7/20/2032 .. | 12/120/2017. | PRINCIPAL RECEIPT. 21,739 1,739 (178) 1,739 07/20/2032.
38373V AJ 9 |GNR 2002-59 CB 6 8/20/2032. .. [ 12/20/2017. | PRINCIPAL RECEIPT.. 2013 | o, 2,013 (159) 2,013 08/20/2032.
38373V NQ 9 |GNR 2002-63 NY 6 9/20/2032. .. [12/20/2017. | WELLS FARGO - PUNA... 512 512 2) 553 09/20/2032.
38373Q 2D 2 | GNR 2003-46 HB 6.5 6/20/2033.. .. | 12/20/2017. | PRINCIPAL RECEIPT. (86) 1,186 06/20/2033.
38374B DD 2 |GNR 2003-62 AE 5 7/20/2033 .. [ 12/20/2017. | PRINCIPAL RECEIPT. (37) 1,079 07/20/2033.
38374F HH 0 |GNR 2004-16 GC 5.5 2/20/2034.. .. [12/20/2017. | WELLS FARGO - PUNA... 83 83 (0) 88 02/20/2034.
38374G  SA 1 |GNR 2004-37 B 6 4/17/2034 ..| .- 1 12/18/2017. | PRINCIPAL RECEIPT. (£ 1)) SO O 29,677 04/17/2034.
38374G  2Z 4 |GNR 2004-42 AD 6 3/20/2032.........cccrvrvrrnrirerinns ..112/20/2017. | PRINCIPAL RECEIPT.......ccvvvviniirerinnnnes (76) 1,128 03/20/2032.
38374H 6M 7 |GNR 2004-69 GC 5.5 4/20/2034.. .. | 12/120/2017. | PRINCIPAL RECEIPT. (168) 4,099 04/20/2034.
38374K TX 1 |GNR 2005-13 AE 5 9/20/2034 .. [12/20/2017. | WELLS FARGO - PUNA... (23) 8,211 09/20/2034.
38374K 2D 4 |GNR 2005-33 AY 5.5 4/16/2035.. .. | 12/18/2017. | PRINCIPAL RECEIPT. (266) 2,189 04/16/2035.
38374L XL 0 |GNR 2005-51 DC 5 7/20/2035 .. | 12/20/2017. | PRINCIPAL RECEIPT. (55) 2,100 07/20/2035.
38374L 5N 7 |GNR2005-74 GB 5 5/16/2034...........ccccocvvvvvrns .. 1 09/18/2017. | VARIOUS 0 1,660 05/16/2034.
38374L 5P 2 |GNR 2005-74 GC 5 12/16/2034... .. [ 12/18/2017. | WELLS FARGO - PUNA... (9) 2,181 12/16/2034.
38374M WR 6 | GNR 2006-1 LE 5.5 6/20/2035 .. [12/20/2017. | WELLS FARGO - PUNA... 2 1,005 06/20/2035.
38374M W4 7 | GNR 2006-17 QB 6 4/20/2036. .. [ 12/20/2017. | PRINCIPAL RECEIPT. (1,251) [ oo | e 15,329 04/20/2036.
38374M U9 8 | GNR 2006-17 TW 6 4/20/2036.... .. | 12/120/2017. | PRINCIPAL RECEIPT. (4) 250 04/20/2036.
38374N XV 4 |GNR 2006-57 NW 6 10/20/2036. .. [12/20/2017. | PRINCIPAL RECEIPT.......ooooomvmvivivmnn | | 11492 | o 11492 | 12,430 TEA ) I R 11,492 10/20/2036.
38375L P79 |GNR 2007-70 PE 5.5 11/20/2037 .. [ 12/20/2017. | PRINCIPAL RECEIPT.. 8,691 (1,108) 8,123 11/20/2037.
383742 DY 6 |GNR 2007-79 BM 6 8/20/2037 .. | 12/20/2017. | PRINCIPAL RECEIPT. 5,863 (548) 5,330 08/20/2037.
38375P CH 2 |GNR 2008-1LB 5.5 1/20/2038 .. | 12/20/2017. | PRINCIPAL RECEIPT. (111) 3,233 01/20/2038.
38374D PQ 6 |GNR2008-2 MD 5.5 1/16/2038... .. | 12/18/2017. | PRINCIPAL RECEIPT. (162) 1,366 01/16/2038.
383742 M3 4 |GNR 2008-34 PG 5.25 4/20/2038.... .. | 12/20/2017. | PRINCIPAL RECEIPT. (342) 8,763 04/20/2038.
38375X QU 1 |GNR 2008-69 EP 5.75 8/20/2038, .. [ 12/20/2017. | PRINCIPAL RECEIPT.. (218) 3,606 08/20/2038.
38375P K4 2 |GNR 2008-7 PL 5 11/20/2037 .. [ 12/20/2017. | PRINCIPAL RECEIPT. L. T8 Y IS 11,877 11/20/2037.
38375Y U4 2 |GNR 2008-89 JA 5.75 8/20/2038 .| 12/20/2017. | PRINCIPAL RECEIPT. 0 6,741 08/20/2038.
0599999. Total - Bonds - U.S. GOVEIMIMENL........coviiimirensiinscnsssimmssnssssmnsses e, o || 170429 | ........170,431 | .....179.766 | ............. 181,090 | ..o | .......(10,463) | ............... [ [RTk)) — (N 170,628 XXX
Bonds - U.S. Political Subdivisions of States
55539P AZ 1 |MACOMB DRAIN-A-BABS 5.375 5/1/2035...... . | 250,000 250,000 | .......... 245,788 7 05/01/2035.
2499999. Total - Bonds - U.S. Political Subdivisions of States...............ccccevuviiiiiies covviisssiviiscsinissssssssss s | 250,000 | .......... 250,000 | .......... 245788 0 77 0 XXX
Bonds - U.S. Special Revenue and Special Assessment
021776 ES 4 |ALTOONA WTR-C 5.2 6/1/2017......ccoovvrrererrrranns | e 06/01/2017. | MATURITY ...oocvoririnirieneieeeieeees 120,000 | .oovoooo. 120,000 | o.ooooo.. 122,345 (141) 06/01/2017.
150573 AP 8 |CEDAR RAPIDS SWR -E 5.7 6/1/2023.... 06/15/2017. | CALLED @ 100.0000000.. 100,000 | .......... 100,000 | ..o...... 100,428 (1) 06/01/2023.
150573 AU 7 |CEDAR RAPIDS SWR -E 6.2 6/1/2028.... 06/15/2017. | CALLED @ 100.0000000.. 100,000 | ..cvoenee 100,000 | ..ccvveeee 100,911 2 06/01/2028.
150591 AP 0 |CEDAR RAPIDS WTR -F 5.7 6/1/2023........c00ooo. | . 06/15/2017. | CALLED @ 100.0000000..........c.c.cvvvrr R 100,000 | oo 100,000 | . 100,428 o 06/01/2023.
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150591 AT 2 |CEDAR RAPIDS WTR -F 6.15 6/1/2027.......... .| 06/15/2017. | CALLED @ 100.0000000............ccccveerevecr 200,000 200,000 | ......... 201,826 ..200,109 3) (106) | . (108) | .........6,628 | 06/01/2027.
150591 AV 7 |CEDAR RAPIDS WTR -F 6.25 6/1/2029.. .. | 06/15/2017. | CALLED @ 100.0000000............coeemmvrces | 100,000 | ........ 100,000 | ..o...... 100,911 (1) 06/01/2029.
312905 ZR 6 |F.H.L.M.C. 1080 E 7 5/15/2021.. .. | 12/15/2017. | PRINCIPAL RECEIPT.. 90 90 .90 0 05/15/2021.
312914 VY 7 |F.H.L.M.C. 1474 E7 2/15/2023 .. | 12115/2017. | PRINCIPAL RECEIPT.....ccovvvissmsmmnnvnn | o207 o207 | o207 o207 i i 0 02/15/2023.
313920 BG 8 [F.H.L.M.C. 2505D55.... .. | 12/15/2017. | PRINCIPAL RECEIPT. (396) (396) 09/15/2032.
31393F MH 6 |F.H.L.M.C. 2523 AP 5.5. .. | 12/15/2017. | PRINCIPAL RECEIPT. (110) (110) 11/15/2032.
31393F ZW 9 |F.H.L.M.C. 2531 PM55..... .. | 12/15/2017. | PRINCIPAL RECEIPT. (138) (138) 12/15/2032.
31393H FH 0 [F.H.L.M.C. 2543LL55.. .. [ 12/15/2017. | VARIOUS 790 790 12/15/2032.
31393F PW 0 |F.H.L.M.C. 2544 KE 5.5. .. | 12/15/2017. | PRINCIPAL RECEIPT. (152) (152) 12/15/2032.
31393) 3Z 9 [F.H.L.M.C. 2554 MN 5.5. .. | 12/15/2017. | PRINCIPAL RECEIPT. (133) (133) 01/15/2033.
31393L FT 5 |F.H.L.M.C. 2564 AC5.5. .. | 12/15/2017. | PRINCIPAL RECEIPT. (484) (484) 02/15/2033.
31394K R8 9 |F.H.L.M.C. 2696 DG 5.5. .. | 12/15/2017. | PRINCIPAL RECEIPT. (144) (144) 10/15/2033.
31394Y H9 8 |F.H.L.M.C. 2793 PE5.... .. | 12/15/2017. | PRINCIPAL RECEIPT. (105) (105) 05/15/2034.
313957 M9 2 [F.H.L.M.C. 2963 DE6......coovvvrervirrirernrnnes .. | 12/15/2017. | PRINCIPAL RECEIPT. (259) (259) 04/15/2035.
3139%6F WU 3 |F.H.L.M.C. 3081CQ5.5. .. | 12/15/2017. | PRINCIPAL RECEIPT. (592) (592) 12/15/2035.
313%J 2C 8 |F.H.L.M.C. 3126 CY6.... .. | 12/15/2017. | PRINCIPAL RECEIPT. (1,605) (1,605) 03/15/2036.
31397B 2W 0 |F.H.L.M.C. 3213 PEG.... .. | 12/15/2017. | PRINCIPAL RECEIPT. .(1,344) (1,344) 09/15/2036.
31397E QH 1 |F.H.L.M.C. 3270 AT 55.. .. | 12/15/2017. | PRINCIPAL RECEIPT. (263) (263) 01/15/2037.
313970 LW 2 [F.H.LLM.C. 3348 HT6...c..ccovvvirriirrins .. [ 12/15/2017. | PRINCIPAL RECEIPT (71) (71) 07/15/2037.
31397 VU 5 |F.H.L.M.C. 3349 MY 5.5 .. | 12/15/2017. | PRINCIPAL RECEIPT. (628) (628) 07/15/2037.
312904 VU 6 |F.H.L.M.C. Ser1017D .. | 12/15/2017. | PRINCIPAL RECEIPT. 0 11/15/2020.
312905 77 0 |F.H.L.M.C. Ser10871 .. | 12/15/2017. | PRINCIPAL RECEIPT. 2 2 06/15/2021.
312906 RX 0 |F.H.L.M.C. Ser1119H... .. | 12/15/2017. | PRINCIPAL RECEIPT. 0 08/15/2021.
312906 VS 6 |F.H.L.M.C. Ser1122G... .. | 12/15/2017. | PRINCIPAL RECEIPT. 0 08/15/2021.
312909 3W 2 |F.H.L.M.C. Ser1250J .. | 12/15/2017. | PRINCIPAL RECEIPT.. 1 1 05/15/2022.
312910 3Q 3 |F.H.L.M.C. Ser1311K... .. | 12/15/2017. | PRINCIPAL RECEIPT. 7 7 07/15/2022.
312910 B6 8 |F.H.L.M.C. Ser13121 .. | 12/15/2017. | PRINCIPAL RECEIPT. 2 2 07/15/2022.
312912 AP 3 |F.H.L. M. C. Ser1367 KA. .. | 12/15/2017. | PRINCIPAL RECEIPT. 1 11 09/15/2022.
312913 QR 0 |F.H.L.M.C. Ser14391 .. | 12115/2017. | PRINCIPAL RECEIPT......ccoooovmsssmmmmmvnnn | 2827 oo 2827 oo 2827 oo 2827 N i 0 [ oo | evcveeereeeencen 2827 | oo | e, X 11/15/2022.
312914 DS 0 |F.H.L.M.C. Ser1459M... .. [ 12/15/2017. | PRINCIPAL RECEIPT......ooiovvvevvcieeea | ol 3010 | 3910 | 3910 | 3910 o 0 0 ...126 | 01/15/2023.
313371 FB 3 |F.H.L.M.C. Ser1577 PV. .. | 12/15/2017. | PRINCIPAL RECEIPT. 13 13 0 ..719 | 09/15/2023.
3133T0 J7 0 |F.H.L.M.C. Ser1578K .. | 12/15/2017. | PRINCIPAL RECEIPT. 16 16 | evveeeereeeeveens | ervieeneeeennB3,614 | e | e | e, (VN (O 2,023 | 09/15/2023.
313373 PK 8 |F.H.L.M.C. Ser1652PL .. | 12/15/2017. | PRINCIPAL RECEIPT. 0 0 1,149 | 01/15/2024.
31340Y PX 1 |F.H.L.M.C. Ser44F .. | 12/15/2017. | PRINCIPAL RECEIPT. 0 0 6 | 05/15/2020.
312913 WW 2 |F.H.L.M.C. SerG4 D .. | 12/26/2017. | PRINCIPAL RECEIPT.. 2 2 oo | e 2,098 | oo | oo, X 12/125/2022.
312903 2J 5 |F.H.L.M.C.168 G 6.57/15/2021.. .. | 12115/2017. | PRINCIPAL RECEIPT......ocoovvvivvvmmmmnvnn | ol oiid22 o822 T o022 i i 0 [ oo | o122 | e | oo 0 4 107/15/2021.
31394P VY 6 |[F.H.L.M.C.2743PH55.. .. | 12/15/2017. | PRINCIPAL RECEIPT. (36) (15) ) [FSUUORRPPONN EUURRRPPPORI < o I IYOIOSPRTTROURURPS DUSSUOURRRORN IO (I I 17 | 02/15/2034.
31293A 5H 7 |F.H.L.M.C.Pool C15348.. .. [12/15/2017. | PRINCIPAL RECEIPT........ooooovmvivivmn | i it o9 97 b (5) (5) 09/01/2028.
31393Q XY 3 |F.H.L.M.C.Ser2610VB | 1211872017 | PRINCIPAL RECEIPT ooovvsvsvscsssss | 23,212 | o 23212 | 22,795 | v 23,054 | ... 158 158 | oo | oo 23,212 07/15/2024.
31359H Q8 0 [F.N.M.A. G94-6 PY7.75... .. | 12/18/2017. | PRINCIPAL RECEIPT. 581 581 598 | oo 828 |, (47) (47) 581 05/17/2024.
313587 4H 9 |F.N.M.A. 1993-21KA....oooovvice .| 12/126/2017. | PRINCIPAL RECEIPT...cccoovvvvvmmmvviiiasnnn | LYV — 1,644 | oo, 71 | 1,684 | e 0 1,644 03/25/2023.
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31392C CS 1 [F.N.M.A. 2002-22 GC 6.5.......coooervrerrrriieriianas .. | 12/26/2017. | PRINCIPAL RECEIPT. 9937 | .. (514) (514) 9,424 04/25/2032.
31392C CN 2 [F.N.M.A. 2002-22 GQ6.75.......ccoovvvmmririrris .. | 12/26/2017. | PRINCIPAL RECEIPT. 16 1,303 04/25/2032.
31392) 6V 6 |F.N.M.A. 2003-23CH5 .. | 12/26/2017. | PRINCIPAL RECEIPT.. (35) 844 04/25/2033.
31389N  EZ 4 |F.N.M.A. 630252 6 3/1/203; ... |.. | 12/26/2017. | PRINCIPAL RECEIPT.. (17) 154 03/01/2032.
313614 WE 5 |F.N.M.A. Pool 050145...........cccoovvurrvrmmrirannnens .. | 12/26/2017. | PRINCIPAL RECEIPT. 0 19 11/01/2018.
313614 WL 9 |F.N.M.A. Pool 050151.... .. | 12/26/2017. | PRINCIPAL RECEIPT.. 0 29 12/01/2018.
31368K LD 6 |F.N.M.A. Pool 192124.... ... |.. | 12/26/2017. | PRINCIPAL RECEIPT.. 1 1399 12/01/2022.
313602 Q2 3 [F.N.M.A. Ser89 58 G......cccooommrurrmrerrarriinnns .. | 12/126/2017. | PRINCIPAL RECEIPT. 1 761 09/25/2019.
313603 LN 0 |F.N.M.A. Ser89 96H... .. | 12/26/2017. | PRINCIPAL RECEIPT.. 0 .892 12/25/2019.
31358E NS 7 |F.N.M.A. Ser90 71H.... .. | 04/25/2017. | PRINCIPAL RECEIPT.. 0 15 06/25/2020.
31358E 2N 1 |F.N.M.A. Ser90103K.. .. | 12/26/2017. | PRINCIPAL RECEIPT.. 0 518 09/25/2020.
31358E 7W 6 |F.N.M.A. Ser90109J .. | 12/26/2017. | PRINCIPAL RECEIPT.. 0 1,965 09/25/2020.
31358E 5A 6 |F.N.M.A. Ser90110H... .. | 12/26/2017. | PRINCIPAL RECEIPT.. 0 560 09/25/2020.
31358F 4E 6 |[F.N.M.A. Ser91 21J .. | 12/26/2017. | PRINCIPAL RECEIPT.. 0 677 03/25/2021.
31358K F3 7 |F.N.M.A. Ser91162GA. .. | 12/26/2017. | PRINCIPAL RECEIPT.. 0 813 12/25/2021.
31358M WZ 3 |F.N.M.A. Ser92 49L .. | 12/26/2017. | PRINCIPAL RECEIPT.. 1 4,033 04/25/2022.
31358P D2 0 |F.N.M.A. Ser92135L.... .. | 12/26/2017. | PRINCIPAL RECEIPT.. 0 698 08/25/2022.
31358P  MX 2 |F.N.M.A. Ser92149H - [ 12/26/2017. | PRINCIPAL RECEIPT....ooovmoeeeeceene | ] 18,092 | 14,002 | v 14,092 | o, 14,002 | covvvveeeeeeeseii | e, (0] SRS I 14,002 08/25/2022.
31358Q HC 2 |[F.N.M.A. Ser92159PL.. .. | 12/26/2017. | PRINCIPAL RECEIPT.. 4,157 8 8 4,165 09/25/2022.
31358Q AN 5 |[F.N.M.A. Ser92161H.. .. | 12/126/2017. | PRINCIPAL RECEIPT.. 03 I O O 0 4,243 09/25/2022.
31358R BM 4 |F.N.M.A. Ser92195C... ... |..| 12/26/2017. | PRINCIPAL RECEIPT.. 5491 | .. 4 4 5,494 10/25/2022.
31358P HT 7 |F.N.M.A. Ser92G35E.........cccooimmmviiirirannns .. | 12/26/2017. | PRINCIPAL RECEIPT. 5384 | .. 10 10 5,394 07/25/2022.
31358P HV 2 |F.N.M.A. Ser92G35EB .. | 12/26/2017. | PRINCIPAL RECEIPT.. 1,881 | ... 7 7 07/25/2022.
313598 PE 1 |F.N.M.A. Ser93122M... .. | .| 12/26/2017. | PRINCIPAL RECEIPT.. 14535 | .. 38 38 07/25/2023.
31359D 6L 2 [F.N.M.A. Ser93 178 PK.....cccoooommrrrirmrrrrarnnens .. | 12/26/2017. | PRINCIPAL RECEIPT. 15,367 | ... 2 2 09/25/2023.
31359E YT 2 |F.N.M.A. Ser93199PX. .. | 12/26/2017. | PRINCIPAL RECEIPT.. 32615 | ..o 24 24 10/25/2023.
313590H JE 5 [F.N.M.A. Ser94 55H.... oo |- 12/26/2017. | PRINCIPAL RECEIPT ..o | 48153 | 48153 | oo 47609 | oo 18,024 | ....... 130 130 03/25/2024.
31358Q BR 5 [F.N.M. A SerG9253 J....ccooovvvvimervincriieri .. | 12/26/2017. | PRINCIPAL RECEIPT. 2162 | ... 8 8 09/25/2022.
31358E WY 4 |F.N.M.A. 1990-86 H 7 7/25/2020. .| 12126/2017. | PRINCIPAL RECEIPT......ooovvvcccciciii | L gae | 435 | 37 | 137 | i ) @ 07/25/2020.
31393B D6 9 |F.N.M.A. 2003-41PN55........... woer| - [ 1212612017 | PRINCIPAL RECEIPT ..o | T o 25 o 273 831 |....... (81) (81) 05/25/2033.
31393X SN 8 |F.N.M.A. 2004-25UC 5.5.......covvoirirnrririinrrnns .. | 12/26/2017. | PRINCIPAL RECEIPT. 2394 | ... (91) (91) 2,303 04/25/2034.
31394C BT 8 [F.N.M.A. 2005-3CE55...... .. | 12/26/2017. | PRINCIPAL RECEIPT.. 4,666 | ... (61) (61) 4,604 08/25/2034.
313%6L 3T 5 |F.N.M.A. 2006-114 HE 5.5.. «e || 12/26/2017. | PRINCIPAL RECEIPT.. . 3,029 | ... (112) (112) 2917 12/25/2036.
31396P FP 1 |F.N.M.A. 2006-124 B6........ccooouvvvevrmncririirarins .. | 12126/2017. | PRINCIPAL RECEIPT.....ocooovvvsssmmmmnnninn | 37,950 | v 37,950 | oo 43450 | oo 42384 | oo | e, (4,394) 1Y\ R 37,950 01/25/2037.
3139%6W QN 9 [F.N.M.A. 2007-72B6. .. | 12/26/2017. | PRINCIPAL RECEIPT.. 2.303 2554 | ... (251) (251) 2,303 07/25/2037.
31396W QT 6 |F.N.M. A 2007-72DB5.75.. e | | 12/26/2017. | PRINCIPAL RECEIPT....oovovovvivviirien | f 1170 1402 |...... (232) (232) 1,170 07/25/2037.
31396W Y8 3 [F.N.M.A. 2007-7T6EB6........cccoovvrrrrrrrrariire .. [ 12/126/2017. | PRINCIPAL RECEIPT.........coovvvierrrinens 622 | o822 | o B5T | e 782 | ... (159) (159) 622 08/25/2037.
31396R 2H 9 [F.N.M.A. 3152LB6 .. | 12/15/2017. | PRINCIPAL RECEIPT.. 2966 2384 | ... (118) (118) 2,266 05/15/2026.
3137A0  2Q 7 |F.N.M.A. 3680 LC 4.5 6/15/2040. .. [12/15/2017. | PRINCIPAL RECEIPT........oooovvmvvvivmnn | | 3,597 3720 | .. (123) (123) 3,597 06/15/2040.
31404B QG 0 |F.N.M.A. 7637556.5................... .. [ 12/26/2017. | PRINCIPAL RECEIPT.........coocvvrirrririnnnens 167 | oo A67 | o 889 | o 185 | .. (18) (18) 167 02/01/2034.
313930 2D 2 |F.N.M. A 2003-75LL 5 8/25/2033.... . | 12/25/2017. | VARIOUS 2000 1,853 | ....... 147 147 2,000 08/25/2033.
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31367W  HL 8 |[F.N. M. A. Pool 181235.......ccccovrrrrrrrirernrierirerins . [12/26/2017. | PRINCIPAL RECEIPT......ccooovviiriiriniians 125 7 ) 25 | oo Lo, 10/01/2022.
31393A 6C 6 [F.N. M. A Ser2003-39 MT....ococooorvmrrrorre | 12/26/2017. | PRINCIPAL RECEIPT....occcvvvvmsmescne | | 44267 [ S B 44267 | oo e 05/25/2023.
31380L 3R 8 |FN 629108 6 4/1/2017 .| 04/25/2017. | PRINCIPAL RECEIPT.. 539 0 0 539 | o | oo 04/01/2017.
31389S  B6 0 |FN 6337616 6/1/2017 ... |.. | 07/15/2017. | PRINCIPAL RECEIPT.. 932 (754) (754) ek 2 N D 06/01/2017.
546418 AC 8 |LA Agricultural Fin Auth SEC ReV.......cccrvrvrvirrrrnins .. | 07/01/2017. | Paine Webber INC.........cccocvvverniiviernnnnee 344 | i BAL o BB i B 344 B4 i e, 10/01/1996.
911760 LQ 7 |VENDEE MTG TR SER 1998-2 1G 6.75. . [12/15/2017. | PRINCIPAL RECEIPT......ooovccvccvimivinc | | 1,329 (a7 (171) L7 TN TS DO 06/15/2028.
911760 LY 0 |VENDEE MTG TR SER 1998-3E6.5..... ... | .. | 12/15/2017. | PRINCIPAL RECEIPT.. . 2014 (257) (257) P X L R SO 03/15/2029.
958638 QK 7 |WESTERN MIUNIVREVS 5.25 11/15/20............ - | 111512017. | Sink PMT @ 100.0000000....vsscvvssvvvss | i 20,000 | .vrr00020,000 | oo 19471 | s 19,645 |...... 355 KLT7) [ R 20,000 [ oo, 1,050 | 11/15/2024.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENES............ wovvesiivvnsivrsssvnssisnssssssssssssssssssssssssessssesssesseess | 1,207,420 | ......1,206,235 | ......1,223573 | .......... 1,218,643 | e 344 | ... (12,312)] oo [ TRRCLE) ) I— [ 1,206,675 | coooccccend 0 | oeeeeeen 744 | o T4 | 39,332 | XXX
Bonds - Industrial and Miscellaneous
22533A 2F 3 [CREDIT AGRI CIB 3.75 12/27/2027 .[12/27/2017.] CALLED @ 100.0000000.. 200,000 200,000 | .........198,000 | .ooooo..... 198,441 | ... 15 115 | | oo 198,556 | oo | o 1444 | 1444 | 7,500 | 12/27/2027.
020002 AZ 4 |ALLSTATE CORP 3.15 6/15/2023... .| 02/08/2017. | Bank of America.........cc.coevsvevemsviriens | f 100,000 | ... 100,000 101,208 |...... () | oo | o 101,490 [ e | eeeeee(1,190) | e (1,190) | o 2,666 | 06/15/2023.
020002 AP 6 |ALLSTATE CORP 6.125 12/15/2032... .| 02/08/2017. | Bank of America 250,000 250,000 W285,517 [ o | s 1T s [ A7 Lo | cvvvrrenrssssn 245,534 | oo, | o 468 | o 4,466 | ... 12/15/2032.
022249 BA 3 | Aluminum Co America Corp (ALCOA). -1 06/19/2017. | VINING SPARKS..........cooovvvmvvvmmsciiins | | 2,000,000 | ....... 2,000,000 031,624 | covvveveeeereneeenes | e 9,880) | covveveveveverenee [ evnrnneneeen(9,880) | v [ 2,020,784 | i | e (21,744) | o (21,744) | 06/15/2018.
023650 AG 9 |America West Airlines Series 00-G.. .| 07/02/2017. | Sink PMT @ 100.0000000.... ...34,216 ....34,216 36,192 | e | ererereee1,976) [ oo | e 1,976) | oo | oo 38,216 | e | | eeveeeeeeeeeenni0 | v 07/02/2020.
038222 AD 7 |Applied Material Inc Senior Note .| 05/08/2017. | VARIOUS ,000,000 ,000,000 5,030,477 | vovvvvveverervrorons | eereeen134T5) oo | eereeeeeens(13475) e | 10000005,017,002 | s [ 1000n(17,002) | .......(17,002) | ..... 10/15/2017.
039483 AH 5 |Archer Daniels Midland Debs; .1 04/15/2017. | MATURITY.....ccoeeneccccvommmcmmcscsseviiiincecnes | | 5600000 | ... 2,000,000 22,017,430 [ oo | (17,830 | o | e (17,830) | s | 0000000000 2,000,000 | oo | oo | cvvvvverrirrrnnnnn0 | e 04/15/2017.
042735 AL 4 |Arrow Electronics Ins Sr Debs. .1 06/21/2017. | VARIOUS.........ooooomoerriecevecvvecsiiene | L 3000.000 | .......3.000.000 | .....2.956.795 | ... 1994551 [ oo | e LT5T [ e | oo 1TBT | oo | 00000000.2,996,308 | oo | 20000003,692 | 3,692 | oo 06/01/2018.
09062X AB 9 |BIOGEN IDEC INC 6.875 3/1/2018. .| 11/21/2017. | Bank of America 25,451 03/01/2018.
336249 AC 1 |C VS Corp 144a Series A-2 .| 01/10/2017. | National City Bank. 2,514 01/10/2023.
17252M  AH 3 |Cintas Corp No 2 Notes wor | | 12/01/2017. | MATURITY il 3,000,000 | .......3,000,000 | .......3,116,250 | .ooccoo.... 3,013,868 12/01/2017.
20825C AR 5 |CONOCOPHILLIPS 5.75 2/1/2019......ooovvrvrrrrr. .| 08/01/2017. | Bank of AMEFICa...........corerrrrrerrrrrererrrnrnnnns ..25,000 25,000 | ...........27,796 25719 02/01/2019.
22160K AC 9 |Costco Wholesale Corp Notes | O3MS12017. | MATURITY oo | 3,000,000 | ... 3,000,000 | ... 2,984,460 | ..........2,999,569 | ....... 431 T IO O 3,000,000 03/15/2017.
12669E  3M 6 |CWHL 2003-J9 1A4 5.5 10/25/2033 .| 05/25/2017. | PRINCIPAL RECEIPT.. 533 533 498 0 533 10/25/2033.
26439R  AH 9 | Duke Capital Corp Global Notes..............c.cccccceeee - 09/08/2017. | VARIOUS........ooooovvvvninsssssmvvvcnnsnssssen | L 2,313,000 | ....... 2,313,000 | ....... 2,540,294 | . 369,468 | covvvvveveeeeererens | (13117 e | e KRR EY 4] 2,356,350 10/01/2019.
278058 DC 3 |Eaton Corp Notes [ 03872017 | MATURITY oo | 3,000,000 | ... 3,000,000 | ....... 2,926,960 | ......... 2,997,942 pX0L:: 3 IO I 3,000,000 03/15/2017.
278265 AC 7 |Eaton Vance COrporation...............ccoooeccvescsiiccincs | 06/08/2017. | National City BanK.......o.cccewsvvvessvvesesnn | 4,000,000 | ....... 4,000,000 | ...... 4,478,920 AO5T A4 | | (26,526) (26,526) 4,030,616 10/02/2017.
302570 BD 7 |FPLGroup Capital INC DEDS.....cc.overvvrsvrrsvrren o | 1202812017 | VARIOUS .o | 8,000,000 | ....... 8,000,000 | ...... 8,591,700 | ...0r00.. 8,163,616 | oo | o (T2,678) | oo | e 2] — ernnnn8,090,042 03/01/2019.
31331F AF 8 |Federal Express Corp Pass-Thru Tr. .| 04/01/2017. | MATURITY ....ooorvvvimmnnrivssnnnvcissscneins | b 4544 | o ABAA | o LTV — 15,814 | oo, O i i, 15,414 03/28/2017.
38141G EU 4 |GOLDMAN SACHS GP 5.625 1/15/2017 .. || 01/17/2017. | MATURITY.... ..55676 55005 | ... (5) . 01/15/2017.
38144L AB 6 |GOLDMAN SACHS GP 6.259/1/2017..........ccceeene. .. 09/01/2017. [ MATURITY...oooovovveeeeveenisesnnesinssnsisessnnnnnnns 100,000 100,000 102,144 | oo 100,000 | vovvvorororrr 0 100,000 09/01/2017.
708160 BQ 8 |J C Penney Company Inc Debs... - 04/01/2017. IMATURITY......oovvvvvvvevmmnsssssssnnsvsneniisns [l 332,000 | .......... 332,000 | oo, 332,000 | coooorer.. KR 20100 I I O (0 RS I 332,000 04/01/2017.
49446X AA 4 |KIMCO REALTY 4.3 2/1/2018 ... | .. 11/01/2017. | Bank of America. . 35159 | ... (122) ICT.73) [ 35,037 02/01/2018.
55265K X4 6 |MASTRASSET SEC TR 2003-11 2A8 55............. .| 12/26/2017. | PRINCIPAL RECEIPT........ooerrrrrrriririns 1732 | (99) (99) 1,633 12/25/2033.
55265K 6V 6 |MASTRASSET SEC TR 2004-1 5A19 5.5 - 12/26/2017. | WELLS FARGO - PUNA ..o | L LI R 0 I N LR (o 73 | 02/25/2034.
579780 AF 4 |McCormick & Company Senior Notes wo |- 12/15/2017. | MATURITY. 3,650,000 3,650,000 3,830,201 | oo 3,674,229 | ooovvvoeereee | v (24,229) | cooveeoeeereee | e (24,229) | ovoveoeeereei | rrre00eeB,850,000 [ oo | oo | ceevrrerseeins0 | e 209,875 | 12/15/2017.
61764X BE 4 |MORGAN STANLEY BK AMER MER LYNCH....... .| 12/15/2017. | PRINCIPAL RECEIPT......oooererrrerrrrrrrrrnnnns 88,256 |...... (161) L)) SO OO -1 1< 3 ISR TN BN | A 728 | 03/15/2048.
651229 AK 2 |NEWELL RUBBERMAI 4.7 8/15/2020. .| 03/28/2017. | Bank of America 31,442 | .. (1) OD ] oo | oo 31,351 | [ (1,35) | e (1,35) | o 3,348 | 08/15/2020.
65463P AJ 6 |Nipsco Capital Markets Inc Med-Trm.. .1 04/03/2017. | MATURITY ....oooovvrmmnniriisnenssiisssssienns | 500,000 | .......... 500,000 ..500,000 500,000 | ..o | e 0 [ eoveeeeeeeeeerees | erereeeereen500,000 | oo | e | eveeriieniiennn0 | s 21,780 | 04/03/2017.
72447X  AB 3 |PITNEY BOWES INC 5.25 1/15/2037 .| 01/19/2017. | TENDER... 250,000 250,000 | .......... 247,500 247,889 |...... 3 3 i 287892 | 2408 | 2108 | 6,563 | 01/15/2037.
72447X  AC 1 |PITNEY BOWES INC 5.75 9/15/2017 | 0952017, | MATURITY oo ||, 23,000 | oo 23,000 | oo 161,430 6,212 | oo | oo 16,788 | oovvvrccenns | coreee 16,788 | oovvvvccveeen | veernnrienni23,000 | oo | oo | eeeeeieieeessiiO | e 1,323 | 09/15/2017.




Annual Statement for the year 2017 of the First Catholic Slovak Ladies Association Of The U.S.A.

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

S'yl3

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
T244TW  AA 7 |Pitney Bowes Inc Corp NOteS.........c.cccrrsvvvrrrsens - | 10/18/2017.| VARIOUS . N 7,000,000 | ... 7,000,000 | ...... 6,659,940 | ...........6,952,108 |...... 27,069 27,069 | v | e 6,979,177 | vovvvvvccereer | o 20,823 120,823 | ....439,234 | 05/15/2018.
74160M GL 0 |PRIME MTG TR 2005-1 1A3 5.35.... .. | 12/25/2017. | PRINCIPAL RECEIPT. R 1,000 | v ,000 | o990 | o 955 | 45 45 1,000 03/25/2035.
74434T P4 3 |Prudential Home Ser 1993-63-A6 .. [ 12/126/2017. | PRINCIPAL RECEIPT......oovovvvevviieeee | 1583 | 1583 | AT 4578 | 5 5 1,583 01/25/2024.
749136 AT 2 |QWEST CORP 6.5 6/1/2017 .. | 05/04/2017. | WELLS FARGO - PUNA... (74 [ I 15,001 06/01/2017.
812404 AY 7 |Sears Roebuck Acceptance Notes... .. | 05/19/2017. | National City Bank.... 922,500 | ......1.000,000 | .........986.700 | coovrivvi.) 932,500 67,004 [ .ooveeeeen | e 999,504 10/15/2017.
833034 AE 1 |Snap-On Incorporated Notes o [O1AB12017.  MATURITY e | 2,000,000 | ... 2,000,000 | ... 1,996,400 1,999,982 LT3N I B 2,000,000 01/15/2017.
91324P  BC 5 |United Health Group Inc.. o [ TSI2017 A MATURITY o | ] 2,000,000 | ...... 2,000,000 | ...... 2,054,200 | ...........2,006,049 (6,049) [ covevrverererereeens | 100r002,000,000 | oo [ eoeeeeeeeeeseseeens | ceeeeeeeeeeeeennn0 | e 120,000 | 11/15/2017.
918204 AS 7 |VF Corp.. o [ 1170172017, | MATURITY coooovnsiisssssissssssssiissns | 4,000,000 | ...... 4,000,000 | ....... 4,051,120 | oo 4,005,426 (5,426) | ..oovvevvrriienne | eerrrrrenh,000,000 | v | cerveenrinenins | o0 | 238,000 |11/01/2017.
925524 AU 4 |VIACOM INC (CBS) 4.625 5/15/2018.. | 0712612017, | VARIOUS......ococcvccevessvrssssmessnssins | | ggapg | 50,000 | oo 50179 | .. 50,249 (102) | oo | eveerersrBOAT | s | oo (1T | s (14T) [ 2,904 | 05/15/2018.
92343V AL 8 |VZ-CALL04/17 5.5 2/15/2018 .. | 03/20/2017. | Bank of America...........ccoowvvvveemmmvvcivsnee | L 05000 | 25,000 | oo 26,778 | ... 25975 (53) 02/15/2018.
94973V AR 8 |WELLPOINT INC 7 2/15/2019 .. [ 12/14/2017. | WELLS FARGO - PUNA... 15,000 15,000 | oo 15,347 (28) 02/15/2019.
962166 AV 6 |Weyerhaeuser Company Debs . 1 08/01/2017. 500,000 | ..........500,000 | ........ 499,450 30 . 08/01/2017.
3899999. Total - Bonds - Industrial @nd MISCElIANEOUS............cccccccvvvvrriniiiiiiiiiiiiins it || 57,561,736 | ..... 57,639,236 | ..... 60,040,191 | ........57,904,219 | .......66,549 | .....(157,090) | .coooooeverss0 | oo (90,541 | ccovosrrnn) 0. 57,813,678 | .coovvrrse 0]..(251,942)| ...... (251,942) | .4,172,011 XXX
8399997. Total - BONdS - Pat 4. s | 59,189,584 | ... 59,265,902 | ..... 61,689,319 | ..cccoo.. 59,550,353 | .......66,892 | .....(179,787) | .0 oo (112,895) 0 59,437,458 0 |...(247,873)| ...... (247,873) | ..4,226,709 XXX
8399999. TOAI = BONGS......cooomvivissiisi it b i | 59,189,584 | ..... 59,265,902 | ..... 61,689,319 | ......... 59,550,353 | ........66,892 | .....(179,787)| ..occecc.0 | oo (112,895) 0 59,437,458 0 |...(247,873)] ...... (247,873) | ..4,226,709 XXX
Preferred Stocks - Industrial and Miscellaneous
266228 30 3 |Duquesne Light Co 3.75% Pfd Ser .. [11/09/2017. | VARIOUS..........ooovvvviinnnriissnnisiisnsnins | 500.000 22800 | oo e 0 XXX
266228 50 1 |Duquesne Light Co 4.10% Pfd Ser .| 11/09/2017. | Thomas & Company INC..........ccccrevrrneenne 500.000 25625 | ..o 0 XXX
266228 20 4 |Duquesne Light Company $2.10 Ser A.................. .. | 11/09/2017. | Paine Webb Jackson Curtis..................... 450.000 21,825 | ... 0 XXX
266228 60 0 |Duquesne Light Company 4.15% Pfd.................... .. | 11/09/2017. | Thomas & Company Inc [ - 100.000 .50.00 | oo 5,123 | 5,123 | 0 XXX
456837 30 1 |ING Group NV....... .. | 03/15/2017. | Piper Jaffray Inc v .......24,000.000 0 XXX
48126E 75 0 |JP MORGAN CHASE & CO.... - [ 1210172017, | VARIOUS.........ooinnnrnvneensssssssrnsnnni | 4,200.000 0 XXX
49446R 79 4 |KIMCO REALTY CORP6.0..... .| 09/06/2017. | Bank of AMEICa. .......oooooererecerecsccrscscerecens | 1,113.000 0 XXX
65330K 60 5 |NEXTERAENERGY CAPITAL5.7 31/72.... .| 10/23/2017. | Bank of America... o 2,000,000 0 XXX
65339K 70 4 |NEXTERA ENERGY CPTL 5.625 6/15/72 .. [ 10/23/2017. | Bank of AMErica. ..........oooevvvemnsevvvrssnnnin | 2,000.000 0 XXX
74460W 20 6 |PUBLIC STORAGE .| 07/26/2017. | WELLS FARGO - PUNA... 1,600,000 0 XXX
8499999. Total - Preferred Stocks - Industrial and Miscellaneous..................ccc...... . 952,701 0 0 0 XXX
8999997. Total - Preferred Stocks - Part 4 - s | 952,701 0 0 0 XXX
8999999, Total - Preferred SEOCKS.............irirvviiirriiiscvii s e | 952,701 0 0 0 XXX
Common Stocks - Industrial and Miscellaneous
01859M 30 9 |ABHIGH INCOME FUND INC - C.....ccooovvvrvrrrrrenne .. 101/01/2017. | WELLS FARGO - PUNA........ccocoiiirriinnnee 0.167 XXX 1 o, [ T(0)) [F— (0) XXX
03349M 10 5 |ANDEAVOR .. 1 06/12/2017. | WELLS FARGO - PUNA... 0.640 53 XXX | o K2 TN ST U 0 XXX
453320 10 3 |Income Fund Of America INC.........cccoovvrveernrriinnnes .| 12/20/2017. | CAPITAL GAIN XXX 0 XXX
49456B 11 9 |Kinder Morgan Inc Del Wits.. .| 06/02/2017. | Recd In Exchange Of Other 203.000 XXX 2774 XXX
51509F 10 5 |Land's End Inc-WI.... .. 1 05/19/2017. | Recd In Exchange Of Other.........ccooceeee | 2,346.000 XXX | 20,663 | coiii35.582 | o (14,879 oo i (RLX:74) ] I— XXX
56062F 46 7 |MAINSTAY EMERG. MRKTS DEBT FUND B........ .| 04124/2017. | Recd In Exchange Of Other.....c.vvcees | 1240135 XXX (631) XXX
81234D 10 9 |Sears Canada Inc Sedol . D 05/19/2017. | Recd In Exchange Of Other..........ceeeeee | 3,340.000 XXX | 51,832 | e 5,678 | e BB,154 [ s | e | i VL7 XXX
812350 10 6 |Sears Holding COomp.........coovuurevreemivnriieiieeereenns .| 05/25/2017. | Recd In Exchange Of Other o 7,800.560 XXX 28029 | o 72867 | o (48,438) o (48,438) | ..oovvvvvereenn. XXX
92240M 10 8 |VECTOR GROUP LTD .. | .. | 10/02/2017. | PNC BANK 0.100 2 XXX (0) XXX
959319 10 4 |WESTERN REFINING INC. «..| - [ 06/01/2017. | WELLS FARGO - PUNA.......ccccoommmmmmmnc | 179.000 | oo 4,930 XXX (3,150) XXX
9099999. Total - Common Stocks - Industrial and MiSCElANEOUS..................coceeieiis onvivvviinssiiissiissssssssssssssssssssssssssnsnns | 125,426 XXX 114,685 | ... 132,819 | .....(18171)| v 0 | e (| (18171) | oo 0 XXX
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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 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 20 21
1 12 13 14 15
Current Bond
Year's Interest /
Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange Dividends | Contractual
Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) Received Maturity
CUSIP Identification 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 During Year Date
9799997. Total - COMMON SIOCKS - PAIt 4. ..ottt vttt 125,426 XXX [ s 114,685 | 00132819 | v (18171) (181471) ..114,685 .0 239 | XXX
9799999 Total - Common Stocks 125,426 XXX | e 114,685 | ............ 132,819 | ....... (18,171) ) ...114,685 .239 | XXX
9899999. Total - Preferred and Common Stocks 1,078,127 XXX e 1,067,563 | .vvvcr0: 1,085,697 | oo (18,156) | oovvrsrsrcel15) | v s (LKA — 0 R A k) — 0 {010,565 | vr00s 10,565 | oo 28,039 | XXX
9999999. Total - Bonds, Preferred and Common Stocks 60,267,712 XXX 62,756,881 (131,066) 0 60,505,020 0 4254748 | XXX
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Sch.D -Pt. 5
NONE

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

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

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories

PN C - COMMERCIAL ACCT. CLEVELAND OH 29,881,766 | XXX
WELLS FARGO EDUCATIONAL FUND. WILKES BARRE PA. 30,458 | XXX
P N C - DIVIDEND ACCT CLEVELAND OH......oiuiiniieieiieiieeieiiesissississississssssssssssssssssnssnsas. | cesein 2,000 | XXX
PN C - PAYROLL ACCT CLEVELAND OH 5,976 | XXX
XXX
PETTY CASH BEACHWOOD OH 600 | XXX
DREYFUS TREASURY SEC. CASH MGMT CHICAGO IL 2,531 23,839 | XXX
......... XXX
MS Bank CD Salt Lake City UT CD. Morgan Stanley 5,278 1,000,000 | XXX
MS Private Bank CD Purchase NY CD. Morgan Stanley 5,278 1,000,000 | XXX

0199998. Deposits in.....3 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories... XXX XXX 245 XXX
0199999. Total - Open Depositorie: XXX XXX 245 13,087 31,944,639 | XXX
0399999. Total Cash on Deposit XXX XXX 245 13,087 31,944,639 | XXX
0599999. Total Cash XXX XXX 245 13,087 31,944,639 | XXX

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

1. January. 20,182,346 | 4. April 20,004,993 |7. July. 24,939,487 | 10. October. 19,745,822
2. February 24,357,461 | 5. May 26,984,356 | 8. August 28,750,828 | 11. November. 26,162,265
3. March 23,097,203 | 6. June 28,579,878 | 9. September 30,980,767 | 12. December. 40,944,639
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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
.................................... 0.243

262006 20 8 |DREYFUS GOVT CASH MANAGEMENT -INST..
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO.. SN .

8899999. Total - Cash Equivalents

XA
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the
Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusting 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... STATE REQUIREMENT for Insurance sales. 20,826 26,783
20.  Maine
21. Maryland
22, Massachusetts............cccoceneruunncd MA | ..
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32.
33.
34. STATE REQUIREMENT for Insurance sales. 7,200 8,481
35.  North Dakota. .
36.  Ohio... STATE REQUIREMENT for Insurance sales 634,309 768,435
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina............ccoewvvecrreernSC | . STATE REQUIREMENT for Insurance sales 125,000 127,671
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 26,013,176 26,816,560 0 0
59.  Total XXX XXX 26,647,485 27,584,995 153,026 162,936
DETAILS OF WRITE-INS
5801. PNC... LINE OF CREDIT COLLATERAL FOR PNC BANK OF CLEVELAND 26,013,176 26,816,560
5802.
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 @bOVe)........cvvvererreiiiriseriinae XXX XXX 26,013,176 26,816,560 0 0

E28




2017 ALPHABETICAL INDEX
FRATERNAL ANNUAL STATEMENT BLANK

Analysis of Increase in Reserves During The Year Schedule D - Part 2 — Section 1 E11
Analysis of Operations By Lines of Business 6 | Schedule D — Part 2 — Section 2 E12
Asset Valuation Reserve (Replications (Synthetic) Assets 32 | Schedule D —Part 3 E13
Asset Valuation Reserve Default Component 27 | Schedule D - Part 4 E14
Asset Valuation Reserve Equity Component 29 | Schedule D - Part 5 E15
Asset Valuation Reserve 26 | Schedule D — Part 6 — Section 1 E16
Assets 2 | Schedule D - Part 6 — Section 2 E16
Cash Flow 5 1 Schedule D — Summary By Country SI04
Exhibit 1 — Part 1 — Premiums and Annuity Considerations for Life and Schedule D - Verification Between Years SI03
Accident and Health Contracts 9
Exhibit 1 — Part 2 — Refunds Applied, Reinsurance Commissions and Schedule DA — Part 1 E17
Expense 10
Exhibit 2 — General Expenses 11 | Schedule DA - Part 2 — Verification Between Years SI10
Exhibit 3 — Taxes, Licenses and Fees 11 | Schedule DB - Part A — Section 1 E18
Exhibit 4 — Dividends 11 | Schedule DB — Part A — Section 2 E19
Exhibit 5 — Aggregate Reserve for Life Contracts 12 | Schedule DB - Part A — Verification Between Years Si11
Exhibit 5 — Interrogatories 13 | Schedule DB - Part B - Section 1 E20
Exhibit 5A — Changes in Bases of Valuation During The Year 13 | Schedule DB — Part B — Section 2 E21
Exhibit 6 — Aggregate Reserves for Accident and Health Contracts 14 | Schedule DB - Part B — Verification Between Years SI11
Exhibit 7 — Deposit-Type Contracts 14 | Schedule DB - Part C — Section 1 Si12
Exhibit 8 — Claims for Life and Accident and Health Contracts - Part 1 15 | Schedule DB - Part C — Section 2 SI13
Exhibit 8 — Claims for Life and Accident and Health Contracts - Part 2 16 | Schedule DB - Part D — Section 1 E22
Exhibit of Capital Gains (Losses) 8 | Schedule DB - Part D — Section 2 E23
Exhibit of Life Insurance 24 1 Schedule DB - Verification Si14
Exhibit of Net Investment Income 8 | Schedule DL - Part 1 E24
Exhibit of Nonadmitted Assets 17 | Schedule DL - Part 2 E25
Exhibit of Number of Certificates for Supplementary Contracts, Annuities Schedule E - Part 1 - Cash E26
and Accident and Health Insurance 24
Five-Year Historical Data 21 | Schedule E - Part 2 — Cash Equivalents E27
Form for Calculating the Interest Maintenance Reserve (IMR) 25 | Schedule E - Part 3 - Special Deposits E28
General Interrogatories 19 | Schedule E - Verification Between Years SI15
Jurat Page 1 | Schedule F 33
Liabilities, Surplus and Other Funds 3 | Schedule H - Accident and Health Exhibit — Part 1 34
Life Insurance (State Page) 23 | Schedule H - Part 5 — Health Claims 36
Notes To Financial Statements 18 | Schedule H - Parts -2, 3, and 4 35
Overflow Page For Write-Ins 52 | Schedule S - Part 1 — Section 1 37
Schedule A — Part 1 EO1 | Schedule S - Part 1 - Section 2 38
Schedule A — Part 2 E02 | Schedule S —Part 2 39
Schedule A —Part 3 E03 | Schedule S - Part 3 — Section 1 40
Schedule A — Verification Between Years S102 | Schedule S - Part 3 — Section 2 41
Schedule B — Part 1 E04 | Schedule S —Part 4 42
Schedule B — Part 2 EO05 | Schedule S —Part 5 43
Schedule B —Part 3 E06 | Schedule S - Part 6 44
Schedule B - Verification Between Years SI02 | Schedule S - Part7 45
Schedule BA - Part 1 EQ7 | Schedule T - Part 2 - Interstate Compact 46
Schedule BA - Part 2 E08 | Schedule T - Premiums and Annuity Considerations 47
Schedule BA -Part 3 E09 | Schedule Y - Information Concerning Activities of Insurer Members of 48
a Holding Company Group
Schedule BA - Verification Between Years SI03 | Schedule Y - Part 1A — Detail of Insurance Holding Company System 49
Schedule D - Part 1 E10 | Schedule Y - Part 2 — Summary of Insurer’s Transactions With Any 50
Affiliates
Schedule D - Part 1A - Section 1 SI05 | Summary Investment Schedule SI01
Schedule D - Part 1A — Section 2 SI08 | Summary of Operations 4
Supplemental Exhibits and Schedules Interrogatories 51

INDEX




	TITLE
	SUMMARY INVESTMENT SCHEDULE
	SCHEDULE A - VERIFICATION
	SCHEDULE B - VERIFICATION
	SCHEDULE BA - VERIFICATION
	SCHEDULE D - VERIFICATION
	SCHEDULE D - SUMMARY BY COUNTRY
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 1 FOOTNOTE
	SCHEDULE D - PART 1A - SECTION 2
	SCHEDULE D - PART 1A - SECTION 2
	SCHEDULE DA - VERIFICATION
	SCHEDULE DA - VERIFICATION FOOTNOTE
	SCHEDULE DB - PART A - VERIFICATION
	SCHEDULE DB - PART B - VERIFICATION
	SCHEDULE DB - PART C - SECTION 1
	SCHEDULE DB - PART C - SECTION 2
	SCHEDULE DB - VERIFICATION
	SCHEDULE E - PART 2 VERIFICATION
	SCHEDULE E - PART 2 VERIFICATION FOOTNOTE
	SCHEDULE A - PART 1
	SCHEDULE A - PART 2
	SCHEDULE A - PART 3
	SCHEDULE BA - PART 2
	SCHEDULE BA - PART 3
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 2 - SECTION 1
	SCHEDULE D - PART 2 - SECTION 1
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 2 - SECTION 2 FOOTNOTE
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 5
	SCHEDULE D - PART 6 - SECTION 1
	SCHEDULE D - PART 6 - SECTION 2
	SCHEDULE DA - PART 1
	SCHEDULE DB - PART A - SECTION 1
	SCHEDULE DB - PART A - SECTION 2
	SCHEDULE DB - PART B - SECTION 1
	SCHEDULE DB - PART B - SECTION 2
	SCHEDULE DB - PART D - SECTION 1
	SCHEDULE DB - PART D - SECTION 2
	SCHEDULE DL -  PART 1
	SCHEDULE DL -  PART 2
	SCHEDULE E - PART 1
	SCHEDULE E - PART 3
	SCHEDULE E - PART 3 WRITE-INS
	INDEX

