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CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
3134A4 KX FED HOME LOAN MTG CORP..... SRS I . ...140.138 .2,802,774 | ..............2,000,000 | ........... 2,156,099 | ...ccccooriiinniiinn0 | oiiirciennn(6,886) | oo | 0 [ 6.250 |...... 5.460 | JJ....... 02/05/2003. | 07/15/2032.
912810 DY UNITED STATES OF AMERICA TREASURY........coriviiriiiireiereieneeiesneienes SD.. |..|.. e 0 | 0.000 . ceervvenmnernnnnnneneen0 e 0 | 0 |0 8.750 |...... 0.000 |MN...... 11/15/1999. | 05/15/2017.
912810 EH UNITED STATES OF AMERICA TREASURY e L 18,796,250 |...117.765 | ............ 16,487,187 | ............ 14,000,000 | ........... 15,182,368 | ...covovvervcveennd0 | i (342,406) | coovvvieeenn0 | 0 [ 7875 |...... 4.920 |FA....... 11/25/2003. | 02/15/2021.

510,940 |...101.421 507,109 ....500,000 500,808 | ...oooovvrveriieen0 | e (1,262) | a0 | 0 [ 4.000 |...... 3.730 |FA....... 09/02/2008. | 08/15/2018.

1
1
7
912828 JH 4 |UNITED STATES OF AMERICA TREASURY...
1
1
5
5

912828 U8 UNITED STATES OF AMERICA TREASURY... . ..3,312,375 |..... 99.500 ..3,283,500 | .. .3,300,000 | .ooooereer.3,310,088 | o0 | eiireni(2,287) | vieieenl0 | 0 | 2.000 |...... 1.920 | JD....... 01/13/2017. | 12/31/2021.
912828 UQ UNITED STATES OF AMERICA TREASURY ......c.coovirmrnrvnennrvennnrernnenrenes [ S [ | | oo i 294,680 |....98.640 | ................295,922 | .....ccconrnnee 300,000 | .coovvvrerene 297,655 | ..o [ 1,058 | 0 [0 1.250 |...... 1.610 [FA...... 02/20/2015. | 02/29/2020.
912828 VA UNITED STATES OF AMERICA TREASURY... 493,457 ....500,000 | ... 496,898 | ....oovoverierreennd0 | e 1,302 | 0 [0 [ 1125 |..... 1.390 |AO...... 04/28/2015. | 04/30/2020.
912828 W5 UNITED STATES OF AMERICA TREASURY... ] J I ...2,175,363 . . . . .2,200,000 | .ooveereernn 2,179,170 | viivvivcriiinend0 | 3,807 | 0 |0 | e 1.875 |...... 2.110 |FA....... . 03/29/2017. | 02/28/2022.
912828 WZ 9 |UNITED STATES OF AMERICA TREASURY i [ (1 3,282,742 |..... 98.281 | oo 3,253,109 | ..o 3,310,000 | oo 3,286,504 | ..o | i 3763 | 0 [0 [ 1.750 |...... 1.920 [AO..... | v 37,150 | oo 29,838 | 06/22/2017. | 04/30/2022.
0199999. U.S. Government - ISSUET OBlIGAtIONS. .......vuurveuresriseiissii i [OOSR [PV 31,094,267 XXX | e 29,296,633 | .....ccco... 26,110,000 | ........... 27,409,590 | oo 0 [ s (342,911) | oo (] 0 XXX XXX XXX | s 717,663 | ... 1,302,449 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36201N K9 0 | GOVERNMENT NATL MTG ASSN... 14009 | e 73,101 | 64,118 | cooovrrern 66,373 | oo (V18 IO (829) | .euvvrrirrirne 0 | o0 [ 6.000 |...... 4.240 |MON... 11/18/2002. | 11/15/2032.
36210T Q2 5 | GOVERNMENT NATL MTG ASSN... 111805 | 130,653 | e 116,858 | ..vvvcrinee 121,532 | oo (01 I (1,166) | vvvovvrrvrernnad (01 OO | B B 6.000 |...... 3.910 [MON... | .... 01/14/2003. | 04/15/2029.
36210X T7 2 | GOVERNMENT NATL MTG ASSN... ...107.037 9,217 | ..... 9,586 0. (67) 0 0 | 6.000 |...... 3.590 |MON...| ... 01/14/2003. | 04/15/2029.
36213E PQ 3 | GOVERNMENT NATL MTG ASSN... L4757 | 253,465 220,870 | ......... 220,162 0. 86 [ I 0 ... 6.000 {...... 6.020 |MON... 02/21/2002. | 12/15/2031.
0299999. U.S. Government - Residential Mortgage-Backed Securities. XXX 417,653 XXX XXX XXX XXX XXX
0599999. Total - U.S. GOVEINMENE.....vvurirsirssrisersiersseessenisserssenssnsessssesssnssnssan XXX 27,827,243 XXX XXX XXX XXX XXX
All Other Governments - Issuer Obligations
748148 QR 7 |QUEBEC (PROVINCE OF) ..142.134 .2,000,000 ...2,315,236 (18,591) | o0 | 0 7.500 |...... 5.640 |MS...... | ... 44,167 | ........ 150,000 | 02/12/2003. | 09/15/2029.
465410  AH 1 |ITALY (REPUBLIC OF).....cccccooviinniiiniiniiins . . A17.707 .2,000,000 ...2,155,524 (22,656) | covvovevriniieen0 | 0 [ 6.875 |...... 5.280 [MS......| .........35903 | ........ 137,500 | 02/05/2003. | 09/27/2023.
0699999. All Other Governments - Issuer Obligation s XXX . . .4,000,000 .(41,247) XXX XXX XXX 287,500 XXX XXX
1099999. Total - All Other Government s . ..4,905,210 XXX . ..5,196,846 | . .4,000,000 .(41,247) XXX XXX XXX 287,500 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligati cies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortg
312905 WS 7 |FED HOME LOAN MTG CORP..... A ...101.235 1,119 07/22/1994. | 05/15/2021.
313376 M8 1 |FED HOME LOAN MTG CORP..... 1 ...106.931 .13,807 11/26/1997. | 04/15/2026.
31340Y FN 4 |FED HOME LOAN MTG CORP..... LA ...102.105 06/09/1994. | 03/15/2020.
31358E  JG 8 |FED NATIONAL MTG ASSN A ...103.530 11/08/1991. | 06/25/2020.
31358E  QE 5 |FED NATIONAL MTG ASSN 1 ...103.130 10/14/1994. | 06/25/2020.
31358) SN 2 | FED NATIONAL MTG ASSN A ...108.051 09/14/1992. | 09/25/2021.
31358L JB 3 | FED NATIONAL MTG ASSN A ...106.985 09/07/1994. | 01/25/2022.
31359D 6L 2 |FED NATIONAL MTG ASSN . 1 ...107.761 07/21/1997. | 09/25/2023.
3837H0 QK 2 | GOVERNMENT NATL MTG ASSN... s . 58,274 | 99.917 |. ...60,377 08/02/1996. | 06/20/2026.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... XXX 144,567 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment OblIgations.............oerrreieiiisieieseiee s sneenses XXX 144,567 XXX XXX

Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations

002824 AU 4 |ABBOTT LABORATORIES . 1,987,000 | ........... 1,987,903 | oo [ eiiriceneenn(683) | el | 0 105125 [ 5.080 |AO...... 06/08/2009. | 04/01/2019.
00287Y  AY 5 | ABBVIE INC......oooiiiciiiciiniesiie s . . .2,500,000 | ....ccooeuce revrnrrennennn0 [0 1003.200 | 3.200 | MN...... 07/26/2017. | 05/14/2026.
0258M0  EL 9 | AMERICAN EXPRESS CREDIT CORP USSR DRSSO V) ISR ISV 1FE| oo 2,408,232 |...101.368 | ..............2,432,851 | ..............2,400,000 | ............. 2,408,006 | ......coovvurrieniennd [V [ (226) | ccovvveri 0 | 0 {10.3.300 | 3.250 | MN...... 07/26/2017. | 05/03/2027.
031162  CJ 7 |AMGEN INC.......cevviiiiiiriirisrsciencs ...3,630,938 ...3,637,757 01].. 6,819 0 | 0 {02,600 | ... 3.160 |FA....... 07/26/2017. | 08/19/2026.
035240 AD 2 | ANHEUSER-BUSCH INBEV WORLDWIDE INC I 1FE| .. ...1,496,018 |...104.485 . . 1,500,000 | .............1,496,803 | ....ccoocvrrinrirnc (V8 T37 | o, 0 | o0 {103,750 | 3.800 |JJ....... 12/16/2016. | 01/15/2022.
037833  BY 5 |APPLEINC......coooiriirinniiccecsisssisscsnsssssissssssssssssssssssssssssssinns | eevees | o0 | sovenniinns | e 1FE| oo 3,991,200 |...102.015 | .............. 4,080,636 | .............. 4,000,000 | .........c... 3,992,625 | ...ovoviiinnd (V10 T78 | o 0 | o0 {10.3.250 | 3.270 |FA....... 02/16/2016. | 02/23/2026.
039483 AR 3 | ARCHER-DANIELS-MIDLAND........ JSSSTUPOPONUORPTORPPOPPOSTUPPORN IVVOVOPRN DU IVORPPOPPOONS IO TFE| oo 1,093,430 |..124.794 | .............. 1,247,948 | .....cccooee. 1,000,000 | .....ccooeeee 1,058,534 | ...cccovvriiiis (1 [HTX) 1 I 0 | o0 | .6.625 | oo 5.900 | MN...... 12/11/2003. | 05/01/2029.
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053332 AT 9 [AUTOZONE INC......cooiiiiiriiiieiiieceeieseieeseieseiseseiseseseesessssesse e | ceveons e [ 2FE| oo 4,215,411 | ... 97434 | oo 4,238,396 | ....cccoooenut 4,350,000 0f.. 5,797 (U IO 0 ... 3125 |...... 3.530 |AO...... 07/25/2017. | 04/21/2026.
053332 AV 4 [AUTOZONE INC.......ooorriirriinricrcinsesssssssissessss s | coveoas . ...1,749,621 |...101.476 1,733,000 | oo 1,749,130 | o0 [ e (491) | 0 |0 3.750 |...... 3.630 |JD....... 07/21/2017.| 06/01/2027.
05348E AW 9 | AVALONBAY COMMUNITIES INC ...102.408 | . . 1,000,000 | ..coovrerenn997,340 | 0 [ 288 | 0 |0 3.500 |...... 3.530 |MN...... 11/04/2015. | 11/15/2025.
055230 AK 6 | BAE SYSTEMS HOLDINGS INC........ L A03.912 | 4,400,677 | ..............4,235,000 | ............. 4,260,773 | oovovvvcvrriveriennn0 [ iieend(3,332) [ e | 0 3.800 |...... 3.690 |AO...... 10/16/2014. | 10/07/2024.
06406H DA 4 |BANK OF NEW YORK MELLON..... ...100.028 ..4,001,148 .3,993,627 | o0 | i 788 | 0 [0 | 3.000 |...... 3.020 |FA....... 02/19/2015. | 02/24/2025.
07274E  AG 8 |BAYERUS FINANCELLC.. . ol . . ..101.723 | . ..1,196,271 oo IBT,897 | 0 | e 1,070 | 0 |0 [ 3.375 | ...... 3.490 |AO...... 10/01/2014. | 10/08/2024.
079860 AD 4 |BELLSOUTH CORP........ccccoimmmririrriririiians . L1893 | 1,189,319 | .............1,000,000 | ......... 995,430 | o0 | 193 | 0 |0 [ 6.875 |...... 6.920 (AO...... 10/22/2001. | 10/15/2031.
097023 AE 5 |BOEINGCO.......ccoooururunenn. ...154.161 ..1,541,617 .1,000,000 21,076,044 | 0 | e (B014) [ 0 [ 0 | 8.750 |...... 7.830 |MS...... 06/06/2000. | 09/15/2031.
100743  AK 9 [BOSTON GAS CO.....coccvvvurrrivmrrririranes . o . . ..2,131,994 |..... 99.272 | . 2,118,469 | .. 2,134,000 | .ooe0reeri2,132,083 [ o0 | 89 | 0 [0 [ 3.150 |...... 3.160 |FA...... 07/31/2017.| 08/01/2027.
10112R - AX 2 |BOSTON PROPERTIES LP........oooiiiriiieciiieceiieseeieeseiecesesesieseseseeeeees . ..101.683 | ..coooennc 4,067,352 | ..o 4,000,000 | ...ccceoeen. 3,990,302 | ..oooovvveveriieen0 | e 1,013 | 0 [0 3.650 |...... 3.680 |FA....... 01/08/2016. | 02/01/2026.
110122 AW 8 |BRISTOL-MYERS SQUIBB........... ...103.878 ..1,574,803 1,516,000 21,505,729 | 0 | 1568 | 0 | 0 [ 3.250 |...... 3.370 | MN...... 10/24/2013. | 11/01/2023.
11134L  AQ 2 |BROADCOM CORP/BROADCOM CAYMA..........coccoomvvmmmvmnniimnneiraneneenniians | coveie | o [ eevvienins | eeenn2FE | 021,999,100 | ... 95.424 | . ..1,908,496 | .. .2,000,000 | oo 1,999,171 | 0 | T | 0 |0 [ 3.500 |...... 3.500 | J....... . 10/10/2017. | 01/15/2028.
12189T AN 4 |BURLINGTON NORTH SANTA FE ..129.102 | 2,582,058 | .............. 2,000,000 | ..ocoeeeen. 1,987,403 | oo | 277 | 0 |0 [ 6.750 |...... 6.770 [MS......| ........39,750 | ....... 135,000 | 02/21/2003. | 03/15/2029.
124857 AM 5 |CBS CORPORATION ..102.784 .4,000,000 1.3,964,987 | ovovvvviiiinenn0 | 561 | 0 | 0 [ 3.700 |...... 3.850 |FA....... v 58,911 | 148,000 | 09/19/2014. | 08/15/2024.
12636Y AA 0 | CRH AMERICA FINANCE INC ol . . ...100.022 . 1,739,000 | e 1,727,015 | 0 | 893 | 0 | 0 [ 3.400 |...... 3.480 |MN...... coereennnn8,540 | 29,563 | 05/02/2017. | 05/09/2027.
126408 GZ 0 [CSXCORP......cccoovrrrirrrirrenrsnsreeaas . 2103874 | 702191 | 676,000 | ......ccooouet 675,682 | ...oovvvviceicec0 [ e8| 0 | 0 3.700 |...... 3.700 [MN.coooe | v 4,169 | e, 25,012 | 10/17/2013. | 11/01/2023.
126408  HD 8 [CSXCORP......ccooviiriiriirieniiereeceiieneieaas o . . ...101.670 ..1,432,532 1,409,000 21,406,310 | o0 | 295 |0 [0 | 3.350 |...... 3.370 |MN...... 10/15/2015. | 11/01/2025.
126650 CC 2 |CVS CAREMARK CORP....... ...104.021 | . ..3,120,630 | .. 3,000,000 | ..oooceeei2,991,547 | 0 | 1,288 | 0 | 0 [ 4.000 |...... 4.050 [JD....... 12/02/2013. | 12/05/2023.
14040H BN 4 | CAPITAL ONE FINANCIAL CORP ...100.984 | ............. 3,029,526 | .............. 3,000,000 | ............. 2,956,408 | ....ccoooovinviiieen0 | 2,608 | 0 [0 ] 3.750 |...... 3.940 | MS...... 05/09/2017. | 03/09/2027.
14149Y  BJ 6 | CARDINAL HEALTH INC......cooiiivirciicerineeeseeseneisssensenesissnesienesssnesennnns [ eovies | oo | wevsseeiinns | oo 2FE | 1.....3,600,000 ... 98.060 3,500,000 | ............3,500,000 [ ...ooovrrimrrricnan0 | i | i |0 [ 3410 |...... 3.410 | JD....... 06/01/2017. | 06/15/2027.
144141 CZ 9 |PROGRESS ENERGY CAROLINA.. ...103.182 1,500,000 | ............ 1,506,260 | ...ocvvvvvrvcrinn [ eiviriceena(5,739) [ o0 | iiiniennnl0 | 5.300 |...... 4.880 | JJ....... 06/09/2009. | 01/15/2019.
151020 AP 9 |CELGENE CORP............... ...102.655 4,106,213 | .............4,000,000 | ...........3,990,748 | .cccooovvvrriirunccn0 | i 1,267 | 0 | 0 3625 |.... 3.660 |MN...... 05/06/2014. | 05/15/2024.
166764 AH 3 |CHEVRON CORP. ...102.685 .669,509 06/17/2013. | 06/24/2023.
166764 BD 1 |CHEVRON CORP e ...103.063 818,323 11/09/2015. | 11/17/2025.
166764  BL 3 | CHEVRON CORP.........ccoovviirriirieirerienniienniissseisssiissssssssessssessssssssssssnns | coneeen | o [ eeviveeniens | oo IFE | 1i00002.2.1,002,250 | ... 99.923 999,231 . ...3,693 10/05/2017. | 05/16/2026.
172967  KY 6 [CITIGROUP INC.......coovviiiiiririciinsirerieninsiiessisssienissesssssssissesssssssssenses | conves | oo | vevivnninee | eenn2FE | i00000...3,889,000 | ..... 99.215 ..3,968,612 .4,000,000 ..24,889 07/14/2017. | 10/21/2026.
191219  BE 3 |COCA COLA ENTERPRISES INC ...130.883 .2,000,000 01/16/2003. | 09/15/2028.
202795 HG 8 | COMMONWEALTH EDISON........... ...122.996 .2,000,000 08/06/2003. | 02/01/2033.
20826F AG 1 |CONOCOPHILLIPS CO e ,993,100 |...102.550 .2,000,000 ,994,688 05/13/2015. | 05/15/2025.
210518 CV 6 | CONSUMERS ENERGY COMPANY.. FSSTOTRRRRTOON BN ol ...102.974 .1,011,000 ...1,010,692 08/05/2013. | 08/15/2023.
219350  AZ 8 [CORNING INC......otvoririiiiniiiesierisnississsie et sesssnisssins | cvves o . ...103.105 . 1,777,000 .. 1,774,494 11/13/2013. | 11/15/2023.
22160K AM 7 |COSTCO WHOLESALE CORP.. s e ,993,080 |...100.142 ..2,002,852 .2,000,000 ,993,524 10/05/2017. | 05/18/2027.
224044  CJ 4 | COX COMMUNICATIONS INC.....ccooomrvirmrriimreiireiieseieneseesesesseseseesesesssesenns | cevenns e | 2FE | 2,879,171 98.550 ..2,851,054 .2,893,000 ...2,879,651 . 07/24/2017. | 08/15/2027.
233331 AR 8 |DTE ENERGY COMPANY........cooimiiimiiiiniiiiriieneiissssessesiesssissssessssesssssenas | coveons o ..104.111 ..3,994,543 | 0 | 806 [ 0 | 03,850 .....3.870 | JD....... | ..........12,833 | ... 154,000 | 11/18/2013. | 12/01/2023.
24702R AE 1 |DELL INC.....ooiiiiiiciiecieceeceieceins e [ ol ...100.788 | . . . v 1874821 | 0 | 800 | i | 0 [1.5.650 |......5.680 |AO...... | ........22,365 | ........ 105,938 | 12/05/2008. | 04/15/2018.
247109 BS 9 |DELMARVA POWER & LIGHT [SSTTIRUSRTORTRN BTN . 2103218 | e 1,972,507 | .coovoverinnn 1,911,000 | ..coovvneeee 1,910,495 11/07/2013. | 11/15/2023.
257375  AE 5 | DOMINION GAS HOLDINGS LLC.........coovvvirrriiriirerienieseceiseseisssesisnesens | cevenns ...101.190 1,300,000 ...1,299,083 08/06/2014. | 11/01/2023.
260543 CC 5 |DOW CHEMICAL CO. . et | s e . . ..104.375 | . . . 1,428,000 | .............1,426,703 11/04/2010. | 11/15/2020.
26138E  AX 7 |DRPEPPER SNAPPLE GROUP INC..... | s e [ 2FE| oo 2,539,700 |...100.198 | .............. 2,504,968 | .............. 2,500,000 | ....cccceeen. 2,537,799 06/12/2017. | 06/15/2027.
26138E  AZ 2 |DRPEPPER SNAPPLE GROUP INC..... et | s ol ...1,612,069 |...100.448 1,590,000 ..1,611,014 06/05/2017. | 06/15/2027.
263534 BG 3 |EIDUPONT DE NEMOURS & CO e | s o . . ...1,084,330 |...125.997 . . 1,000,000 | .............1,049,290 cervand 10/20/2003. | 01/15/2028.
263534 BT 5 |EIDUPONT DE NEMOURS & CO RSUTTR PN e e 1FE| e 2,998,740 |...102.128 | .............. 3,063,864 | ............ 3,000,000 | ............. 2,999,905 | ...cocovvvvvrrieen0 | e 168 | 0 [ i l0 {6,000 | ......6.000 | JJ....... | ..........83,000 | ........ 180,000 | 07/23/2008. | 07/15/2018.
26442C AD 6 | DUKE ENERGY CAROLINAS . O e | e 1FE| oo 2,069,020 |...100.835 | .............. 2,087,285 | .............. 2,070,000 | ............. 2,069,964 | .....coocoovvvcieen0 | i 120 | 0 | 015100 ....5.100 |AO...... | ... 22,287 | .. 105,570 | 04/09/2008. | 04/15/2018.
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26875P  AD 3 |EOG RESOURCES INC........ooiiriiiriiiieiiieiinceeiesesissseissssissesessssessssssiinnes | wveeee | v | coeeeieeees ...104.601 | .coovvennce 2,731,140 | ooeeeern2,611,000 | 2,617,138 | 0 | (07 | 0 | 0 [ 5625 |...... 5.440 |D..ccco. | v 12,239 | ........ 146,869 | 06/04/2009. | 06/01/2019.
26875P  AG 6 |EOG RESOURCES INC.........oooiriiiriiiinriiinrisneiisnsssscssssisssssssssssssssnns | s 104484 | ... 1,671,746 | ..............1,600,000 | ........... 1,592,543 | ..ccoooiiiriiinncn0 [ 2,218 | 0 |0 4100 |...... 4.260 (FA...... 03/16/2011. | 02/01/2021.
26884A  BG 7 |ERP OPERATING LP.......ccooooiiiiiirriiereseriiseneisesessenesissesisssssssnsssssssinnnees | eoveeee | oo | cennvvnenns | e TFE | ii0022.4,009,391 [ ... 99.582 3,983,288 | ..............4,000,000 | ............ 4,009,050 | ....cccooriimmrieac0 | i BN | o0 | 0 [ 3.250 |...... 3.220 |FA....... 08/01/2017. | 08/01/2027.
26884T AR 3 |[ERAC USAFINANCE LLC.......covvviivcieriiierisrineisniisssiesississsiessssssnens. | eoveees | oo | conniivenes | cereenFE | 4,983,700 ... 99471 | v 4,973,590 | ..............5,000,000 | ............. 4,985,844 | ...ccceovviivicnn0 | i 1,343 | 0 |0 [ 3.300 05/23/2016. | 12/01/2026.
291011 BA 1 |EMERSON ELECTRIC CO.....ccocooirrirriimeiiecenieneeisseeissesissessssesessssssssnenes | covenns ...103.459 ..2,586,480 | ..............2,500,000 | ............ 2,499,720 | .coocooviiiinicnn0 | o205 | 0 |0 [ 5.000 06/04/2009. | 04/15/2019.
29273R AY 5 |ENERGY TRANSFER PARTNERS LP.........ccoociimriiiririmnriissreisesniiesesisnneies. | oo ...105.395 2,107,912 | ..............2,000,000 | ......c..... 1,989,192 | o0 | 1,486 | 0 | 0 [ 4.900 09/12/2013. | 02/01/2024.
29364D AR 1 |ENTERGY ARKANSASINC......... ...100.583 251,458 | .........c......250,000 | ..o 249,592 | 0 [ B8 | 0 |0 3.050 05/22/2013. | 06/01/2023.
29364D AS 9 |ENTERGY ARKANSASINC......... ...104.825 23144771 .....i3,000,000 | ..ienn2,998,467 | 0 | 208 | 0 |0 [ 3.700 |.....3.700 [JD..ccc.| crerennnn9,250 | oo 111,000 | 03/10/2014. | 06/01/2024.
30231G  AF 9 [EXXON MOBIL CORP.......cooveririieriiiinrisniieninssienisssesssissssesssssssenisssss | eoiees | oo [ evsenivnns | e TFE | ciiiini4,000,000 | ... 99.690 3,987,620 | ..............4,000,000 | ........... 4,000,000 | ...ccooverivmrirnenc0 | ovrivrririirnn0 | o0 [0 [l 2.709 |....2.700 |MS.....| .........34,615 | ...... 108,360 | 03/03/2015. | 03/06/2025.
31428X AY 2 |FEDEX CORP. . ...106.365 ..4,254,624 3,996,249 | ...oovvvvierieen0 | 839 | 0 [0 | 4.000 160,000 | 01/08/2014. | 01/15/2024.
341081 ER 4 |FLORIDA POWER & LIGHT CO..... ...126.930 3,807,906 3,013,423 | o0 | iiieiecd(506) | 0 [ 0 [ 5.950 |.....5.900 |AO...... | .......44,625 | ....... 178,500 | 10/21/2003. | 10/01/2033.
341099  CK 3 |FLORIDA POWER CORP.........coovviiiriiiiniiiineiisseiiesesiesesessssisnssesssssssssess | covenas ...101.686 1,357,515 1,335,033 | o0 | e M) | 0 |0 [ 5.650 06/12/2008. | 06/15/2018.
3733IN  AH 4 | GEORGIA-PACIFIC LLC........coooriierieiiririireeiseeeieseeieseiseseisseseseensseenesiens | ceneees ...102.735 5,136,790 4,998,437 | oovvvverrrieeneend0 [ 188 | 0 |0 3.600 11/03/2014. | 03/01/2025.
375558 AQ 6 | GILEAD SCIENCES INC.... ...106.517 2,129,281 | .00 1,999,000 | oo 1,992,465 | o0 | e 1,824 | 0 [0 [ 4.500 03/24/2011. | 04/01/2021.
375558 AU 7 | GILEAD SCIENCES INC ...106.667 685,869 | ....ccc.cccc0..e.643,000 | oo 842,337 | 0 [ 152 | 0 |0 4.400 12/06/2011. | 12/01/2021.
375558 AW 3 | GILEAD SCIENCES INC.... ...104.545 ..1,045,453 1,009,043 | ..ooovveiieiiiennd0 | e (1,325) | e [0 [ 3.700 .37,000 | 04/16/2014. | 04/01/2024.
377372 AD 9 | GLAXOSMITHKLINE CAPITAL......coourvrrcrimrerreenerieriresssensssessessssssesssessssensns | cevens ...101.272 3,038,160 2,999,913 | o0 | 226 | 0 [0 5650 |.....5.650 |[MN......| ........21,658 | ....... 169,500 | 05/06/2008. | 05/15/2018.
38238Q AM 8 | GOODRICH CORP.........coooiueceiiriiirieicesiesseiesseeseisssesesesseseseeseseesesenas | cevinas ...100.353 1,003,537 | ..............1,000,000 | ...........1,000,016 | ..oovvoorrriirencnc0 [ v (185) | a0 | a0 | 6.800 02/20/1998. | 02/01/2018.
40414L  AD 1 [HCP INC ... ssssnnnes | o ...107.347 1,052,006 980,000 | ..oovveierrn979,280 | 0 | 208 | 0 |0 [ 5.375 02/07/2011.| 02/01/2021.
406216  BG 5 |HALLIBURTON COMPANY.........cooiiiirimimieiirineiseneeseneessssssssessesesesseseenesens | s 103711 4,148,440 4,000,000 | .ooccoerre 128,716 | o0 | (10,340 [ 0 [ 0 | 3.800 08/04/2017. | 11/15/2025.
412822 AD 0 |HARLEY-DAVIDSON INC.......crvrvirrrirmrriimniieniissssissssisesssssssssssssssssssnsees | vnees | ov | coeveennnnns 102494 | 3,074,841 | ....ccooouee 3,000,000 | ....ccoouuee 3,024,719 | oo | e (624) | o0 |0 [ 3.500 08/03/2017. | 07/28/2025.
437076  BM 3 |HOME DEPOT INC.......ooiiiiiiieiiniiiceieeeeesessesesessesessesessesesesssesesssesesesnnens | s ...100.265 ..3,007,977 3,000,000 2,983,937 | o0 | e 1887 | 0 [0 ] 3.000 02/03/2016. | 04/01/2026.
438516 BD 7 |HONEYWELL INTERNATIONAL.......cooiiiiiiiriiimiiiereeiieneeieseseeseseesesissenienes | s ...104.228 465,188 | o0 | 272 | 0 [0 3.350 11/18/2013. | 12/01/2023.
452308  AX 7 |ILLINOIS TOOL WORKS INC........ccocoommiiimiiiiriisniiisnnisnsisnsisssssesnnsesnnies | wovnnne | oo | conviennnne | e TFE ] 00000000.3,612,372 ... 97.637 3,606,718 3,614,200 | ..cooovviinniceennn0 | 1828 | 0 [0 2.650 10/11/2017. | 11/15/2026.
458140 AS 9 |INTEL CORP.......oiiiiiiieiiceiieceiiesesisesisessi s esesinenes | i ..105.549 | ... 4,221,964 . 3,995,289 | ....coovvvvrrieen0 | 529 | 0 [0 3.700 07/22/2015. | 07/29/2025.
459200  AS 0 [IBM CORP.....ciiiiirieritiniirie et sssssssssssesienins | svenes | or | ersinnians 128254 | e 1,282,545 | .............1,000,000 | ............. 1,028,185 | ..ocevverierinennd0 | e (1,983) | e [0 [ 6.500 12/04/1998. | 01/15/2028.
459200 GM 7 [IBM CORP........cooviiiiiiiriecciissiissiesssss s | e ...104.229 1,553,017 1,518,425 | oo | ciien(34,508) | e | 0 [ 7625 |....5.120 |AO...... | .........23,985 | ........ 113,613 | 06/05/2009. | 10/15/2018.
46625H  MN 7 | JPMORGAN CHASE & CO.......ovirriirrriiirrinriiesiiieseesssesiesssisssssesssssssenns | cevenns ...105.137 4,205,500 3,988,101 | o0 | i 1,331 | 0 [0 3.900 |.....3.940 [Jdocoies | e 71,933 | e 156,000 | 07/14/2015. | 07/15/2025.
491674 BE 6 |KENTUCKY UTILITIES.......coooiiiiiiiriiinisniiesessessesiesssissssssssessssssesnns | s ...102.336 1,248,503 1,218,541 | o0 | e84 | 0 |0 [ 3.250 . 07/07/2011. | 11/01/2020.
49327TM 2K 9 | KEYBANK NA ...t | i ...101.808 | ... 2,842,479 . 2,881,322 | o0 | eiceecen(10,887) [ 0 [ 0 | 3.300 .92,136 | 06/02/2016. | 06/01/2025.
501044 DC 2 |KROGER CO......coevumiriririirisriissinsiesinsessssissisessisssisssssnssssssessssssnessenes | sevinee | oo [ evvvseesens | eeenFE | vir00000.2,992,890 |.....99.943 | ............... 2,998,308 | ...t 3,000,000 | ....ccvvenee 2,994,126 | ..o | 818 | 0 |0 [ 3.500 |.....3.520 |FA.....| .........43,750 | ........ 105,000 | 01/08/2016. | 02/01/2026.
52517P  F6 3 |LEHMAN BROTHERS HLDG. 92,000 2,000,000 92,000 | .oovoivrrrerse(2,680) | oo | o0 |0 [ 5.500 10/20/2006. | 04/04/2016.
52517P W 0 |LEHMAN BROTHERS HLDG..........cccccouiieiiriiniinninniisnieniissississsissiesiens. | evenie | o | eeveiienins | verireenn8 | i 89,617 | i 4.670 | oo, 93,400 2,000,000 | ...... 90,969 | .ovvvovrvierieenn0 | a0 | 0 |0 [ 4.800 02/18/2004. | 03/13/2014.
532457  AM 0 [ELILILLY & CO..ouviiiiiireiireieseiseiisssisssissssssssssssssssssssssssesnssens | coveons ...128.472 2,569,452 | ..............2,000,000 | ............2,055,168 | ......cccccceeiccc0 | oviriceacnn(5,621) | o0 | 0 [ 7.125 09/10/2001. | 06/01/2025.
532457  AX 6 [ ELILILLY & CO..oiiiiiiceiieceiieceiieseiiesesiessieseisessisessssesessesessesessesesens | cevenns ...100.525 1,005,254 | ..............1,000,000 | ........c.....997,896 | ..oovvrivvriiienccnc0 [ iiiiirinn9,986 | o0 | 0 | 4.500 06/07/2004. | 03/15/2018.
548661 CZ 8 |LOWES COMPANIES INC........ccoevvvrrrnen ...106.039 2,120,798 | ..............2,000,000 | oooorreeern 1,992,611 | o0 | e 134 | 0 [0 [l 3.875 09/04/2013. | 09/15/2023.
548661 DP 9 |LOWES COSINC S ...100.426 1,004,262 | ..............1,000,000 | .......c........997,720 | covoooiiiiiincnnn0 | viiiieienB0 | 0 |0 [ 3.100 |... 10/06/2017. | 05/03/2027.
564759 PS 1 |MANUFACTURERS & TRADERS TRUST..........cccoouuu. ...100.339 2,006,780 | ..............2,000,000 | ............2,000,000 | ...ccooceerivmrrenccc0 | ovriiriiviirnnn0 | e [0 [ 2.778 09/28/2006. | 12/28/2020.
564759 QB 7 | MANUFACTURERS & TRADERS TRUST.........cccoouimmmiimmmiinnniinnniissnsissnniinns [ covies | oo | wvnseienns | e IFE | 100in0022.1,000,000 ... 99.424 994,244 | .............1,000,000 | ............1,000,000 | ..cccoiiimmriiinncn0 | o0 | 0 | 0 | 2.120 11/28/2006. | 12/01/2021.
56585A AD 4 |MARATHON PETROLEUM CORP.........ccoooviirviiriiiririseneiseeiecesiesssiesssiens | s ...107.150 701,838 | ..cccovreeerr655,000 | ooooirrenn854,907 | o0 [ 26 | 0 | 0 | 5.125 11/21/2011. | 03/01/2021.
57636Q AB 0 |MASTERCARD INC........cccoovviimmriiiriiisriiianenns ...103.888 3,046,011 | ..............2,932,000 | ............ 2,923,651 | .ccooovovriinnccenn0 | o 1179 | 0 |0 [ 3.375 03/26/2014. | 04/01/2024.
579780 AK 3 |MCCORMICK & COINC........cccccouernnee ...100.525 21,384,239 | 1,377,000 | i 1,373,571 |0 | 375 | 0 |0 [ 3.250 11/03/2015. | 11/15/2025.
58013M  EE 0 [MCDONALDS CORP.........coomrrimmrrinmiiisnrisnsissnsissnnienenes ...100.591 2,514,778 | ..............2,500,000 | ............2,502,454 | ......ccccccoeviiein0 | v (14,442) | 0 [0 |l 5.350 06/09/2009. | 03/01/2018.
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582839 AH 9 | MEAD JOHNSON NUTRITION CO......ccovvvemmiverimiiiiriiiereiieseiiesesesseeseseseenees | covenns ..106.592 | ... 4,263,708 | ....ccovveenet 4,000,000 | ooooeernd,017,927 | o0 | iceece(1,985) | civicienn0 [ 0 | 4125 |...... 4.050 [MN....[ ........21,083 | ....... 165,000 | 11/03/2015. | 11/15/2025.
585055 BC 9 |MEDTRONICINC........cccooovvrirriiannnns ...104.695 ..3,140,859 .3,000,000 | ......ccc0eei2,996,196 | ..o | o537 | 0 |0 [ 3625 |...... 3.640 |MS......| .......32,021 | ... 108,750 | 02/20/2014. | 03/15/2024.
589331 AE 7 | MERCK SHARP & DOHME CORP..... ..125.184 | . ..2,503,686 | .. .2,000,000 | ..o 1,963,414 | 0 | 1,953 | 0 |0 [ 5.950 |...... 6.130 [JD.occes | 9,917 | 119,000 | 02/18/2004. | 12/01/2028.
594918 AW 4 | MICROSOFT CORP........ccccovtriirieririiiiriniieiiesiiesiiesissississssssssesssesesnssens | cvvees ..105.366 | ....oovvvne 4,214,668 | .............. 4,000,000 | ....co...c.. 3,987,475 | oo | i 1849 | 0 |0 [ 3.625 |...... 3.680 |JD..ccoo. | v 8,444 | L 145,000 | 12/03/2013. | 12/15/2023.
615369 AL 9 [MOODYS CORP........ccoovviirriiirriiniessreienessesesienesissessssesssssssssnsssssssennnns [ eoviees | oo | wovneeeiinne | coeeni2FE | 2,811,250 ] ... 98.932 ..2,811,670 .2,842,000 22,812,674 | 0 | 1424 | 0 0 | 3.250 |...... 3.370 | Moo | 51,057 | 0 | 06/01/2017. | 01/15/2028.
617446 HD 4 | MORGAN STANLEY......coooiiiiiiriiiriiieieiieeeiessesesssisesssssssssesessssesssssssesees | cevenns . ...138.593 | . 2,771,870 | .. .2,000,000 | oo 2,111,783 [ 0 | e (4,833) | 0 | 0 [ 7.250 |...... 6.610 AO...... 04/09/2003. | 04/01/2032.
61746B  DZ 6 |MORGAN STANLEY .......cccooviiiriiiimiiiinriiineisseissnissnsessnsessnssssssssssnssssnssens | ovnnee | oo | connvvnnnns | e TFE | i 1,496,925 |..103.941 | .............. 1,559,115 | oo 1,500,000 | ..cccoooeuuee 1,497,429 | o0 | 266 | 0 | 0 [ 3.875 |..... 3.900 | J....... 01/22/2016. | 01/27/2026.
61980A  AC 7 |MOTIVA ENTERPRISES........ccoooiiiiiiriiiniiieneiiseseeiesesissssieseseesssssssisnenes | s 863,305 |...105.557 913,071 ....865,000 864,574 | oo | 19T | 0 |0 [ 5.750 |...... 5.770 | W....... 01/06/2010. | 01/15/2020.
637432 ND 3 | NATIONAL RURAL UTIL CO-OP FIN......costvuriinirierieriiiinnissiiesisseiesisninn | ceves . 2914221 |..... 99.310 | . ..2,895,880 | .. 2,916,000 | .oooeeeri2,914,6971 | o0 | o165 | 0 [0 [ 2.850 |...... 2.850 | Jd....... 01/20/2015. | 01/27/2025.
63946B  AD 2 |NBC UNIVERSAL INC.........coovvumrriiiriinnerisnnrisnneiseseissnessenssssnsssssesssnesnnns | oveeee | ev | conevvnenee | e TFE | i 2,995,837 |...106.552 | .............. 3,196,572 | .ooooec. 3,000,000 | ............. 2,998,768 | ....covvvevrrieen0 | eiiieieend86 | 0 [0 | 5150 |...... 5.160 | AO...... 08/25/2011. | 04/30/2020.
655844 AQ 1 [NORFOLK SOUTHERN CORP........ccoovmiiriiiiiniiiiciiniisssissiesiissiiesiesissnians | cove ...4,961,120 |...141.470 ..5,658,836 4,000,000 24,631,078 | 0 | ien(32,009) | 0 | 0 [ 7.250 |...... 5.540 |FA....... 05/29/2003. | 02/15/2031.
66938F  JU 9 [NORWEST CORP........ccoooriiiimiiireiiineiissiesseisesssssssssssssessssssesneseness | e ..129.281 | . 1,292,819 | .. 1,000,000 | ... 996,425 | ...oooovvviieneenn0 | 244 | 0 |0 [ 6.750 |...... 6.800 [JD....... 12/18/1997. | 12/15/2027.
B7019E  AB 3 |NSTAR .. ..ot | i ..103.657 | .o 673,774 | ..o 650,000 | ....cooornnn: 648,790 | ..oovoovvvvivereenn0 | 808 | 0 | 0 [ 4500 |...... 4.600 [MN...... 11/12/2009. | 11/15/2019.
67021C AL 1 [NSTAR ELECTRIC CO......cccoovmrimrrirrinirireriiniieninninniessiinssiesssssssssssssssesiinens | convees | oo | vevvverennes | e IFE | 1,643,261 | .. 96.321 ..1,588,337 .1,649,000 2 1644,079 | 0 | 513 | 0 | 0 [ 2.700 |...... 2.730 |JD....... 05/23/2016. | 06/01/2026.
670346 AK 1 [NUCOR CORP........ccooouiriiiriiiereiieseeiesesesesessesessssssssssssssssssesesseneseens | coveons . ..101.423 | . .2,981,848 | .. 12,940,000 | ............ 2,939,324 | o0 | 1,562 | 0 | 0 [ 5.850 |...... 5.900 | JD....... 07/24/2008. | 06/01/2018.
674599 CH 6 | OCCIDENTAL PETROLEUM CORP.........cccovviriiniriciinnienisnisniisnisesssieens | cevnes | oo [ eovesniiiens [ e TFE| oo 4,052,720 |...102.597 | .............. 4,103,896 | ..o 4,000,000 | ....coo..c. 4,050,414 | o0 | iend(2,306) [ o0 | 0 3400 |...... 3.220 |AO...... 07/17/2017. | 04/15/2026.
682134 AC 5 | OMNICOM GROUP INC. ...1,300,485 |...104.882 21,305,000 | ... 1,303,625 | o0 | 884 | 0 |0 [ 4450 |...... 4490 (FA...... 08/02/2010. | 08/15/2020.
68217F  AA 0 | OMNICOM GROUP INC. 76,300 |...100.876 | . . 78,245 | 0 | (85 [ 0 [0 | 3.600 |...... 3.360 | AO...... 07/24/2017. | 04/15/2026.
68233D AT 4 |ONCOR ELECTRIC DELIVERY........ccocooomimviiimniinnniinniiisnnisnsissnsisnnssssnsinns | coneeen | o [ eevvnnnies | oo IFE | i L A37.549 | 1,375,492 | ..ccooooaee 1,000,000 | ......... 989,464 | .....ooovvvvvrieen0 [ i3 0 | 0 7.000 |...... 7.110 |MN...... 05/01/2002. | 05/01/2032.
68233) AZ 7 |ONCOR ELECTRIC DELIVERY CO LLC.......oooovememeecreeeecreeeeceeeeecesneecesneersnnes | evveene | oo | eveeeieonn | eore AFE | 1,547,942 | .. 99.461 ..1,543,649 1,552,000 1548799 | 0 | 390 [ 0 [0 | 2.950 |...... 2.980 [AO...... 10/27/2015. | 04/01/2025.
693475 AT 2 | PNC FINANCIAL SERVICES GROUP | ...100.396 ..3,714,682 3,700,000 3,695,140 | oo | 297 | 0 |0 [ 3.150 |...... 3.160 | MN...... 07/26/2017. | 05/19/2027.
694308 HE 0 | PACIFIC GAS & ELECTRIC COMPANY............ ...103.671 690,451 ....666,000 665,239 | ...oocoovvvivereenn0 | e 113 | 0 | 0 113,850 |......3.870 | MN.L..... 11/06/2013. | 11/15/2023.
694308 HS 9 | PACIFIC GAS & ELECTRIC CO. 494,675 |..... 99.588 ..1,493,828 .1,500,000 ,495,048 03/07/2017. | 03/15/2027.
713448 DY 1 |PEPSICOINC......ccccovvvmmmriiiriiiriiinnienas 997,170 |..... 99.621 996,216 1,000,000 997,226 10/05/2017. | 10/15/2027.
72447X  AD 9 |PITNEY BOWES INC......ccoovviiiiiiriiiieeieseiiesceisseeiesssesessesssssseseeseseesenens | e ...2,436,350 |...100.514 ..2,512,858 .2,500,000 ...2,498,253 07/24/2008. | 03/15/2018.
737679 DG 2 |POTOMAC ELECTRIC POWER CO ,997,340 |...104.242 ..2,084,854 .2,000,000 ,998,235 03/11/2014. | 03/15/2024.
742718 EB 1 |PROCTER & GAMBLE CO............ ...102.728 ..1,027,287 08/08/2013. | 08/15/2023.
742718 EP 0 |PROCTER & GAMBLE CO........ccccoomivviirrimnrrinnneiinnerinsnsisssisnssesssseesissnssnnnnes | eovinne | oo | wevneeviines | cone 1TFE | ... 585,854 | ... 98.750 580,651 01/28/2016. | 02/02/2026.
744448 CB 5 | PUBLIC SERVICE CO OF COLORADO ...102.139 .863,077 08/06/2008. | 08/01/2018.
744448 CC 3 | PUBLIC SERVICE CO OF COLORADO ...103.910 ..1,667,760 06/05/2009. | 06/01/2019.
74456Q BD 7 |PUBLIC SERVICE ELECTRIC & GAS.... ...104.318 ..3,129,543 09/09/2013. | 03/15/2024.
747525  AF 0 |QUALCOMM INC........ooovveirriicrieneieneeinnesiesessssnsisnssissnssssnsssssnssssnesisnness. | eovenes | oo | wevneeeiinns | coee 1TFE | innr0..3,985,600 | ... 99.983 ..3,999,328 05/13/2015. | 05/20/2025.
747525 AU 7 |QUALCOMM INC 05/19/2017. | 05/20/2027.
755111 BT 7 |RAYTHEON COMPANY........ooiiiiiiimiiiniiiinniissiisssesnsssssesissssessssessssennns | coveons ...2,023,520 ...2,009,672 07/15/2013. | 10/15/2020.
760759 AR 1 |REPUBLIC SERVICES INC.........ooiiviiiiiriiiireiiisseiseseisesesiesesieesssesesienens | cevenns . 970,240 972,368 03/27/2017.| 07/01/2026.
774341 AE 1 |ROCKWELL COLLINS INC......ccoorrierriiiinniserienineiississisesissssesssesesssssnnsens | cevnee | oo | evvvsninens [ o 2FE | oo 3,804,942 |...103.500 | .............. 3,929,910 | .oovvvernees 3,797,000 | ...ccvvenee 3,802,073 02/20/2014. | 12/15/2023.
797440  BR 4 | SANDIEGO GAS & ELECTRIC CO......ccooooorrieieriieriieceiesesiesesiesessesnseenes | cevenns ...103.871 ...4,999,491 09/04/2013. | 09/01/2023.
806605 AG 6 |[MERCK& COINC......cccooiirvireicecesssssssssnsssssissssssnnines | coveons . ...136.422 v 1,495,691 11/21/2003. | 12/01/2033.
806851 AG 6 | SCHLUMBERGER HOLDINGS CORP..........cccocvvmimriiimrieinniiinniiisnsisneiisnnis [ evvins | oo | cvinniiinns | o 2FE| oo 1,049,190 |...104.986 | ..............1,049,868 | ..............1,000,000 | ............. 1,048,091 10/12/2017. | 12/21/2025.
828807 CV 7 |SIMON PROPERTY GROUP LP.........coooiiiiiiiiiriiieceiiereiieeseiseseseseiieessiienes | cevenns ...1,987,080 |...102.318 ...1,989,753 08/10/2015. | 09/01/2025.
828807 CW 5 |SIMON PROPERTY GROUP LP.........coooviiiriiiniiinnisnnissnesssesneisnsisnnns | o . ...1,960,199 |...100.215 . 1,968,000 | .............1,961,536 01/08/2016. | 01/15/2026.
832696  AK 4 [ UM SMUCKER CO.....ooorriirriinceirerieserissesissssissessssssssssssssessssssesessessnns | covenes | oo | woveeeeinns | coeees 2FE| oo 4,998,791 |...102.220 | .............. 5,111,025 | ............. 5,000,000 | ............. 4,999,122 10/14/2015. | 03/15/2025.
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837004 BW 9 |SOUTH CAROLINAELEC & GAS 2115351 | 2,307,038 | ..............2,000,000 | ............1,960,353 | ..cooovvrviviricnc0 | o 1,588 | 0 | 0 [ 5.800 |..... 6.000 [JJ..co. | .eo......53,489 | . 116,000 | 08/06/2003. | 01/15/2033.
857477 AT 0 |STATE STREET CORP.......ccccoovviiirriiiiriiianriennnns ..103.967 | .coovvvnnne 2,696,912 | ..............2,594,000 | ... 2,715,779 | o0 | iiennn(3,329) | a0 | 0 [ 3.550 |...... 2.860 [FA....[ . 34,021 | e 0 | 10/04/2017. | 08/18/2025.
863667 AF 8 | STRYKER CORP........cccovvuiiriiririins ...102.844 4,113,788 | .............4,000,000 | ...ccoee.3976,412 | o0 | 3254 | 0 [0 | 3.375 | ...... 3470 |MN......| ... 17,250 | ..ecoo. 135,000 | 04/28/2014. | 05/15/2024.
867658 AN 9 | SUNOCO LOGISTICS PARTNERS OPERATIONS 2101936 | .o 3,058,101 | ..............3,000,000 | .............3,023,993 | ..ooovvoirivmrinncns0 | oviieeencn(3439) | e [0 [ 4.250 |.....4.090 |AO...... | ........31,875 | ....... 127,500 | 09/26/2014. | 04/01/2024.
87305Q CF 6 | TTX CO..oovvvecrccieieceeceecerieceninns ...104.904 4,196,184 | .............4,000,000 | .............3,992,170 | oo | e 8 | 0 |0 [ 4.150 12/04/2013. | 01/15/2024.
883556 BX 9 | THERMO FISHER SCIENTIFIC INC.........ovvvvirrviirriiienissneiseceissnnisseniinnnes. [ evvinne | oo | wevveeiinns | ceeen2FE | 100000002.3,970,520 | ... 99.188 3,967,532 | ..............4,000,000 | ..o 3,971,479 | 0 | 959 | 0 |0 [ 3.200 |.....3.280 |FA .| e 8711 | i 0 | 08/10/2017. | 08/15/2027.
88579Y AR 2 |3MCO ...101.350 3,040,506 | ..............3,000,000 | ........... 2,990,913 | ..oooiiiviiiiccn0 | v 1,048 | 0 |0 [ 3.000 .040 |FA.......]| .........36,000 | ......... 90,000 |08/04/2015. | 08/07/2025.
88732 AW 8 | TIME WARNER CABLE INC ...104.291 3,832,720 | ..............3,675,000 | .............3,656,829 | ....ccccovriimnniina0 | viiiiiin8,052 | o0 | 0 [ 5.000 |...... 5250 |FA.....| .c........76,563 | ........ 183,750 | 12/09/2009. | 02/01/2020.
902494 AX 1 |TYSON FOODS INC........ ...105.058 3,649,725 | .............3,474,000 | ...c...c...3,478,696 | ..ooovecriverieennd0 | e (651) | 0 [0 [l 3.950 |.....3.920 |FA......| .........51,840 | ....... 137,223 | 08/14/2014. | 08/15/2024.
904764 AH 0 | UNILEVER CAPITAL CORP. ...130.246 1,953,701 | ..............1,500,000 | .............1,489,008 | .....cccoooovruriinc0 | o849 | 0 |0 [ 5.900 11/04/2002. | 11/15/2032.
904764  AK 3 |UNILEVER CAPITAL CORP.......... ...102.920 550,626 | .................535,000 | ..ccooeeienn534,925 | 0 [ B4 | 0 0 4.800 02/09/2009. | 02/15/2019.
904764 AS 6 | UNILEVER CAPITAL CORP.......... ...101.451 1,014,514 | .............1,000,000 | ...............990,860 | ..ccoovvirrriiiuncnc0 [ oo ,048 | 0 | 0 | 3.100 07/28/2015. | 07/30/2025.
911308 AA 2 | UNITED PARCEL SERVICE ...113.053 2,261,066 | ..............2,000,000 | .............2,080,291 | .ccooooiiriinnricnc0 | ciiieienn(32,208) | a0 | 0 [ 8.375 09/06/2001. | 04/01/2020.
91159H HR 4 [US BANCORP........ccccoovvrimriririiririinns ...100.197 1,001,970 | ..............1,000,000 | ............1,008,889 | ....cccoeevrrveriea0 [ o (171 [0 | 0 3.150 10/11/2017. | 04/27/2027.
91913Y AU 4 |VALERO ENERGY CORP... ...100.243 ..3,508,526 3,472,316 | o0 | 1,261 | 0 [0 3.400 |... 07/24/2017.| 09/15/2026.
92277G AG 2 |VENTAS REALTY LP....ooovivrrrririrninnne ...104.204 4,168,172 3,974,865 | ...coovvvvricnnenn0 | 2577 | 0 [0 [ 4.125 . 07/09/2015. | 01/15/2026.
92343V BR 4 |VERIZON COMMUNICATIONS INC ..111.195 2,906,637 2,614,078 | .oooovvvicccceen0 | e 20) [ 0 [ 0 | 5150 |...... 5.140 |MS......| ..........39,638 | ....... 134,621 | 09/11/2013. | 09/15/2023.
931142 DP 5 | WAL-MART STORES INC ...103.957 4,158,280 3,989,621 | .ooocvvveriieen0 | e 1485 | 0 [0 3.300 |...... 3.340 |AO...... | ........25,300 | ........ 132,000 | 04/15/2014. | 04/22/2024.
931422 AE 9 | WALGREEN CO ...102.988 638,526 620,000 622,383 | ...oovvirirnieen0 [ riiennd(2,185) [ 0 | 0 | 5.250 |...... 4.860 [JJ....... 06/04/2009. | 01/15/2019.
962166 BW 3 | WEYERHAEUSER CO. ..107.822 | ... ..2,156,440 2,000,000 | oo 1,998,291 | o0 | 256 | 0 [0 | 4625 |...... 4640 [MS...... . 09/13/2013. | 09/15/2023.
982526 AQ 8 |WMWRIGLEY JR CO.....ccooovvrverrrrirns 102,268 | ... 1,076,883 | ....covveueee 1,053,000 | ...ocovveeee 1,062,552 | ..oocvverieriinennd0 | 180 | 0 [0 [ 3.375 | ...... 3.390 |AO...... | coeeerrnn8,910 | 35,539 | 10/16/2013. | 10/21/2020.
064149  C8 8 | BANK OF NOVA SCOTIA........vvvirriarieiereiiereiins ...105.526 2,638,163 | .............2,500,000 | ............2,498,598 | ....ccccocivuriine0 | coiiiiiiinnd23 | 0 | 0 [ 4375 |..... 4390 [ | 51,042 | L 109,375 | 01/06/2011. | 01/13/2021.
136375 BG 6 | CANADIAN NATL RAILWAYS, ...141.728 2,834,574 | ..............2,000,000 | .............2,161,520 | cooooocriiivcricea0 | o137 | 0 | 0 [ 7.375 |....6.470 |AO...... | 31,139 | i 04/29/2004. | 10/15/2031.
136375 BR 2 | CANADIAN NATL RAILWAYS, ...101.356 283,797 280,000 | .oovreeereren 279,942 | i | i 180 | 0 | 0 [ 5.550 04/24/2008. | 05/15/2018.
136375 BT 8 | CANADIAN NATL RAILWAYS, ..103.834 | ... 783,950 | ..coovvvon 755,000 | ..coovvereen 753,839 | o0 [ 937 | 0 | 0 | 5.550 02/18/2009. | 03/01/2019.
136385 AT 8 | CANADIAN NATURAL RESOURCES LTD.......ccoomiuueriirieririninriniiesinniienes 102954 | ... 2,573,850 | ..ocoovernee 2,500,000 | .coeeernn2,499,307 | oo | 96 | 0 |0 [ 3.800 03/26/2014. | 04/15/2024.
13645R  AS 3 | CANADIAN PACIFIC RAILWAY CO......cccoooovmmrrmmmiimnmnirsnniissnnisnesissnsissnennne | oveene [ A v | n2FE | iiii5,367,691 | ... 99.142 5,323,931 | .............5,370,000 | .............5,368,294 | .....cc.cccceeiccc0 | o214 | 0 |0 [ 2.900 01/28/2015. | 02/01/2025.
73755L AN 7 | POTASH CORP OF SASKATCHEWAN IN ...103.946 3,118,383 | ..............3,000,000 | .............3,143,950 | ...ccocceiinriennn0 | coiiiieeccn(5,480) | i [0 [ 4.000 08/04/2017. | 12/15/2026.
00507U AS 0 |ACTAVIS FUNDING SCS................ ..101.774 ..3,680,177 | ..............3,616,000 | .............3,625,358 | ......ccccceeviccc0 | v 1,159) | i | 0 [ 3.800 03/17/2015. | 03/15/2025.
067316 AC 3 | BACARDILTD.....ccoooviririiriiieriiieceieceiieceiiens ...105.144 630,869 | .....coccee.600,000 | ooooiirenn599,561 | o0 [ 132 | 0 | 0 4.500 01/18/2011.| 01/15/2021.
268317 AB 0 |ELECTRICITE DE FRANCE............. ...104.514 2,612,858 | ...c00eeere.2,500,000 | cooerernni2,533,495 | o0 | eeinn(29,722) | 0 [0 [ 6.500 06/09/2009. | 01/26/2019.
40052V AB 0 | GRUPO BIMBO SAB DE CV. ...105.625 679,169 | ......cccc.....643,000 | ..ocooineenn 840,594 | 0 [ 527 | 0 |0 4500 |.....4. . 01/18/2012. | 01/25/2022.
404280 AF 6 |HSBC HOLDINGS PLC.......ccoovvvmmrirerrirnnienes ...136.187 21,361,871 | ....e..eer1,000,000 | 991,635 | o0 | 310 | 0 [0 [ 7625 |...... 7.720 |MN...... . .76,250 | 09/13/2005. | 05/17/2032.
404280 BB 4 |HSBC HOLDINGS PLC........ccoooommmriarrirarrninas ...103.562 2,782,727 | .............2,687,000 | ........... 2,678,796 | ..cooccovvrivvnicca0 | o809 | o0 | 0 [ 3.900 |.....3.940 [MN......| ... 10,479 | ........ 104,793 | 05/18/2016. | 05/25/2026.
46115H BB 2 | INTESA SANPAOLO SPA cenrevrneernnnnensnensssensssnssssnessnnes. | eooes | D v | e 2FE | 13,991,440 | L. 99.917 3,996,692 | ..............4,000,000 | .............3,991,768 | ...occovvriiiricna0 | o328 | 0 |0 [ 3.875 |.....3.900 | JJooooes | e 71,903 | 0 | 07/10/2017. | 07/14/2027.
478375 AE 8 | JOHNSON CONTROLS INTERNATIONAL ...104.828 ..2,096,574 | ..............2,000,000 | ..o 1,993,921 | o0 | i 1,855 | 0 |0 [ 4.250 12/28/2016. | 03/01/2021.
55608) AE 8 | MACQUARIE GROUP LTD.... . ...109.658 876,175 | oo 799,000 | oo 795,849 | 0 [ 913 | 0 0 6.250 01/06/2011.| 01/14/2021.
58507L AC 3 |MEDTRONIC GLOBAL HOLDINGS SCA............ ...102.587 1,025,875 | ..............1,000,000 | .............1,000,000 | ...cooorrrveriinnnnc0 | o0 | 0 [0 [ 3.350 |.....3.350 |AO...... . 17,029 | 03/21/2017. | 04/01/2027.
60688X AP 5 |MIZUHO BANKLTD.......cccoovvvimmriiirriinnnes ..103.424 | ... 4,136,972 | ..............4,000,000 | ............3,994,533 | oo | 705 | 0 [0 ] 3.600 |.....3.620 |MS.....| ..........38,400 | ........ 144,000 | 09/18/2014. | 09/25/2024.
656531 AM 2 | STATOILHYDRO ASA ...131.844 1,318,449 1,328,765 | ...oooovvvvvverrceecn0 | v (7,015) | 0 | 0 [ 7.250 |....3.270 [MS.....| 119,736 | 0 |09/29/2017. | 09/23/2027.
66989G AA 8 | NOVARTIS SECS INVEST LTD ...103.218 2,085,022 2,019,506 | ....ccoovivnriienn0 | i3 | 0 [0 ] 5125 |....5.140 |FA....... 02/04/2009. | 02/10/2019.
80105N  AG 0 | SANOFI-AVENTIS SA.......... . ...105.253 ..2,278,740 2,156,797 | o0 | 2318 | 0 [0 | 4.000 03/22/2011. | 03/29/2021.
806854 AH 8 | SCHLUMBERGER INVESTMENT SA.......ccocoiiimiiiiiiiiniiniiseiceienissiinniens ...105.432 1,561,460 TATT,798 | o0 | 876 | i |0 | 3.650 11/25/2013. | 12/01/2023.




S0l

Annual Statement for the year 2017 of the US FINANCIAL LIFE INSURANCE COMPANY
SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
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./AC.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
82620K AU 7 | SIEMENS FINANCIERINGSMAATSCHAP.........ccooiiriiiriiinreiiereiieenviseniieens | e D ..101.936 | oo 3,058,089 | ..............3,000,000 | ............3,085,719 | .cooooiirvinircnc0 | v B | 0 | 0 [ 3.400 |...... 3.040 |MS...... 08/04/2017. | 03/16/2027.
865622 BE 3 | SUMITOMO MITSUI BANKING CORP. SRR I D|.. ...104.885 .2,622,133 | ..............2,500,000 | ...........2,498,025 | .....cccooriiinnicnn0 | o312 | 0 |0 [ 3.950 |...... 3.960 | JJ....... I . 07/11/2013. | 07/19/2023.
86562M AV 2 | SUMITOMO MITSUI FINANCIAL GROU.........ooervierriinerineseiseneiieneiireseiiens | cevinas D covccvees | e IFE | 1,001,414 ] L 99.847 998,478 | ..............1,000,000 | ......ccc..1,001,389 | o0 [ eoiiiiieccn(24) | 0 | 0 | 3.352 |...... 3.330 |AO...... . 10/12/2017. | 10/18/2027.
961214 AH 6 | WESTPAC BANKING CORP........ccocomviiriiriniiiniiiiiesisisssissiiesiesesssssseses | cvvees D 2101073 [ e 3,032,214 | ..............3,000,000 | ..cc0eee.i2,999,313 | o0 | e 1,600 | e [0 [ 4.625 |...... 4.680 |JD..c.c. | v 11,563 | ........ 138,750 | 05/16/2003. | 06/01/2018.
961214 BK 8 [WESTPAC BANKING CORP........ocoiiiiiiiieiiriiismiiissesissnsessnsesssnnssssnesssnssns | coveons D . ...104.725 2,094,502 | ..............2,000,000 | ..........1,999,678 | ... | o160 | 0 | 0 [ 4.875 |..... 4.880 [MN......| .ccooeeuee 11,375 | .o 97,500 | 11/16/2009. | 11/19/2019.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation . s . XXX ..427,461,040 411,445,000 XXX XXX XXX | ..o 4,376,382 |....14,641,362 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
501673 AA 5 ‘ LA ARENA FUNDING LLC......cooooiiiiiiiiiiiiiiisniicssniseniisssiisssesessnsssssnenesnnnes | evnnne | oo | conneennnee | o 2AM . ...103.217 203,191 ....196,857 196,857 | o0 0 | 0 | 0 [ 7.656 |...... 7.650 | JD....... . 04/13/1999. | 12/15/2026.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities... ..196,857 XXX . 203,191 | .. ....196,857 | ... ..196,857 0. 0 0 | XXX XXX XXX o 15,071 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)..............ooiiuiriiiiiii s | ceneoad 410,404,348 XXX | 427,664,231 | .......... 411,641,857 | ......... 409,188,940 | ............... (2,680)] ......... (125,277) | v.oovvvecerieenand (O P 0 XXX XXX XXX ....14,656,433 XXX XXX
Totals
7799999. Total - Issuer OBlgAtioNs..............oriueriieiiriiesri s [ 446,206,968 XXX | v 461,954,519 | .......... 441,555,000 | ......... 440,872,433 | ............... (2,680)] ......... (509,435) | ..o (O [P 0 XXX XXX XXX | ... 5,174,115 |....16,231,311 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities. . et | s 551,685 XXX [ s 611,652 | ..ccooovennrens 550,215 | .ooovvennnens 554,756 | ..oocoovrrcvccnene0 | o (1,214) | i 0 XXX XXX XXX | o 2,852 | .......... 34,258 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities . . [ I 196,857 XXX [ s 203,191 196,857 196,857 0 XXX XXX XXX | i 670 | .......... 15,071 XXX XXX
8399999, Grand TOtal = BONGS............uiueriiiriiiieeiei e ...446,955,510 XXX ..462,769,362 442,302,072 41,624,046 | .............(2,680) | .........(510,649) | ......cccc..... 0 XXX XXX XXX | ... 5,177,637 |....16,280,640 XXX XXX
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